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l. Overview

On July 22, 2011, th€ommodity Futures Tradin@ommission( A Co mmi &rs i © @ pUbllae) large trader reporting rules for
physical commodity swaps and swapti¢ii6 FR 43851 The reporting rules became effective on September 20, 2011 and are codified in
newPart200 f t he Commi s s Sectiord26.3 of theyrapbrang iulesmrexjuires daily reports from clearing organizations. Section
20.4 of the reporting rules reigess daily reports from clearing members and swap dea@esaring members that arequired to provide §

20.4 reportare those entities that are authoribgda clearing organizatiaio clear one or more paired swaps as that term is defined in § 20.1
and as described in this Guidebop&gardless of whether the entity actually does daah swaps

Notably, 8 20.1 defines a swaption as an option to enter into a swap or a swap that is an option. Therefore, both options tsveapsr into
and swapshat are optioemay bereportabé as paired swapsnder Part 20.Swaps that come within the definition of a paired swap, as that
term is defined in § 20.1 and as described in this Guidebook, solely by being linkey Boeat Crude OilCommodity Referece Rice

( A C R &e®not required to, butayvoluntarily, be reported to the Commission until further notified by the Division.

Pursuant to 88 20.7 and 20i#js Guidebookin part establishes the form and manner of reporting and submittiiogmation to the
Commission.On September 16, 2011, the Director of the Division of
20.10(c), determined to relieve clearing organizations and clearing members as a class fromtitng regarements of 8§ 20.3 and 20.4
until November 21, 2011 for cleared swaps, and January 20, 2012 for uncleared swaps.

On November 18, 2011, the Division issued a second lattker 88 20.10(c) to establighsafe harbor for less than fully compliaeporting

under 88 20.3rad 20.4 until March 20, 2@L The safe harbor allows reporting parties to provide less than fully compliant reports to the
Commission in an interim tedased format to facilitate the transition to fully compliant Xdddsed reprting under part 2@y March 20,

2012 The safe harbor for reporting parties is conditioned on the submission of-emahthpen interest reports to t@®@mmission for
September 2011 throuditebruary 2012 as prescribed in this Guidebook.

The safe harbo i s al so conditioned on a rmapto the Divigion @sabmissiodsglcits.godnthi s s |
SwapsLTR@cftc.gawno later than 30 calendar days follog initial reporting, describing with specificity: (1) ways in which the submission

is not compliant with the data field requirements of 88 20.3 or 20.4, (2) the arrangements that are being made for c@amyiamice

with such requirementnd (3) tle anticipated date of full compliance with the requirements of part 20, including the submission ofrreports
an XML-based format

All reporting under 88 20.3 and 20.4 must be provided in an Xsléed format by March 20, 2012 final XML -basedile format for Part

20 reportsis the FpML Exposure Reporas described in FpML Working draft 5.3A FIXML format is currently being developedThe

Technical Requirement®stion ofthis Guidebook will be revised when additiomdKML details are availableSection V| the Technical

Requirementsectionof this Guidebookincludes detailed information on creating and transmitiag 20reports to the CFT@ an interim

textbased format and throughe FpML Exposure Reportescribed in FpML Working drafs.3. This Guidebook also supplements
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Appendix A toPart 20and provides instructional guidelines for calculating futures equivaleapspositions. Due to thetime constraints
for reporting datao the CFTC reports willtemporarilybe accepted itextbasedpipe (i | 0) char act er tdeasdfeihambot e d
reporting period. The format of the files is providedppendiceso this document

Based on the above discussidre following implementation dates apply to Part 20 reparting

Iltem Deadline

Part 20 Reporting Ruspublishedn Federal Register 22 July, 2011

Safe harboreporting period for cleared swaps begins. Entities can rigpbpML or pipe delimited texffile. | 21 November, 2011

Safe harboreporting period for uncleared swaps begins. Entities can liegepML or pipe delimited text | 20 January, 2012
file.

Month-endopeninterest data for 9/30/2011, 10/31/2011, 11/30/2011, 12/31/20A1/2012and 2/29/2012 | 20 March 2012
is due using a standard sprelaeet

End ofsafe harboreporting period Reporters can no longer submit data using a pipe delimited text filg 20 March, 2012
Fully compliant reports must be providieda prescribecXML -based formastandard

The reporting forcleared swaps begins November 21, 20%ections20.7(b) and (c) provide the daily timing for the submission of the Part

20 reports. Clearing organizations must submit reports no later than 9:00 a.m. eastern time on the next businesshdaéolipariing

dayas that term is defined in § 20.Clearing members must report no later than 12:00 p.m. eastern time on the second (T+2) business da
following the reportingday to which the information pertainsFor example clearing organizations will puide reports for reporting day
November 2 on November 22nd clearing members will provide reports for reporting day Novemben 2lovember 2, 2011.
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I. Part 20 Data Dictionary

The tables below showthe data elemeistthat are to be included in § 20.3daB 20.4 reportsa description otachdata element and the
reference for that data element to the FpML Exposure Report.

a. Section20.3p) Data Elements:Clearing Organizations

(1) An identifier assigned by the Commission to the clearing organization;
(2) The identifier assigned by the clearing organization to the clearing member;
(3) The identifier assigned by the clearing organization for a cleared product;
(4) The reporting day;

(5) A proprietary or clearing member customer account indicator;

(6) Thefutures equivalent month;

(6)(i) Price reference morth

(7) The commodity reference price;

(7)(i) Position type indicator

(8) Gross long swap positions;

(9) Gross short swap positions;

(10) A swaption put or call side indicator;

(11) A swaption expiration date;

(12) A swaption strike price;

(22)(i) Nonstandard swaption indicator

(13) Gross long nodeltaadjusted swaption positions; and

(14) Gross short nedeltaadjusted swaption positions.

CFTC Description, Purpose or

Data Element Instruction Valid Values From FpML Exposure Report
(1) An identifier assigned by thel An identifier for each swaps clearing CME (for CME Clearing exposureReport/onBehalfOf/partyReference @
Commission to the clearing | organization, assigned by the CFTThe House) p
organization list of identifiers may change/expanger ICUS (for ICE Clear US) (where partyReference@http = party@id)
time. ICEU (for ICE Clear exposureReport/party@id
Europe) exposureReport/party/partyld

LCH (for LCH.Clearnet) exposureReport/party/partyName
NGX (for Natural Gas
Exchange)
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CFTC Description, Purpose or

Data Element Instruction Valid Values From FpML Exposure Report
(2 The identifier assigned by th| An unique identifier for each clearing exposureReport/exposure/relatedParty/partyRe
clearing organization to the | member of a clearing organization, assigr| encedhttp
clearing member by that clearing organization. Members (where mrtyReference@http = party@id)
may have multiple ID's assigned by exposureReporkposure/relatedParty/role="Coy
multiple clearing organizations. terParty'
exposureReport/party@id
exposureReport/party/partyld
exposureReport/party/partyName
) The identifier assigned by th| A unique identifier for each cleared produ exposureRepoktkposure/
clearing organization for a | that is assigned by the clearing organizati productld@productdScheme'clearing_org_pro
cleared product If the clearing code and commodity code duct_code]
are different, both must be provided.
4) The reporting day Identifies the day for which the records YYYY -MM-DD exposureReport/asOfDate and
pertain {.e. closing of books or valuations)| hh:mm:sshh:mm exposureReport/asOfTime
or at the closing of the trading session.
(5) A proprietary or clearing Designate as house or customer position, exposureReport/exposure/category
member customer account "House" or "Customer"
indicator
(6) The futures equivalent mont| Corresponds to the price exposure resultif YYYY -MM or exposureReport/exposure/futuresEquivalentMg
from the swap. The futures equivalent YYYY -MM-DD h
positions generated from a swap would b
the portfolio of futures contracts that wouli
most closely provide the price exposure 0
that swap. The formahay include days.
(6)()) | Pricereferencamonth The calendar month exposure resulting fr{ YYYY -MM exposureReport/exposupeiceReferenddonth

1) a situation where a paired swap does n
reference a DCM contract in 82GaAdthe
delivery of the instruments comprising the
cash market index used for pricing does n
coincide with any delivery window of a
relevant DCM contract; or, 2) any exposul
reported as part of a paired swap but whig
is not in any of the commoditi€er
substantially the same commaodities)
underlying the DCM contracts listed in §
20.2. The price reference month should,
definition, only be reported when there is
not an applicable futures equivalent mont|
for the position being reported. The formé
provided should be year and month only.
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Data Element

CFTC Description, Purpose or
Instruction

Valid Values

From FpML Exposure Report

@) The commodity reference | CRP refers to the term as definedSnb exposureReport/exposure/underlyingAsset/con
price Annex A of the 2005 ISDA Commodity odity/instrumentld[contains(@instrumentldSche

Definitions, or to any subsequent versiong me, Oc o-referendept y ce d) |
of thatdocument. CRPs are discussed
further in this Guidebook.

(7)()) | CRP msition type indicator | Additional information related to theiping exposureReport/exposure/exposureType
of the swaps position, specifically an ATwoComponeatintercomm
indicator referring to the position type as | oditySpread ;
defined below in the GuidebooRosition filndexOrBasket ;
Type Indicators should be populated with| AiTwoComponentLocational
one of the four options for each reportabld Basi® ;
swap and swaption position. fiOtheid

(8) Gross long swap positions | For cleared, state number of gross long exposureReport/exposure/quote/value
futures equivalent contracts that make up exposureReport/exposure/quote/measureType
the targeted contracEormat: acimal (4) ongSwapPosition’
If quote is in units other than contracts exposureReport/exposure/quoedte Units
include the quoteUnits. If quote is in exposureReport/exposure/quatatency
valuation, include currendyse 1ISO
currency code)

9) Gross short swap positions | For cleared, state number of gross short exposureReport/exposure/quote/value
futures equivalent contracts that make up exposureReport/exposure/quote/measureType
the targeted contracEormat: aécimal (4) hortSwapPosition'
If quote is in units other than contracts exposureReport/exposure/quaojedteUnis
include the quoteUnits. If quote is in exposureReport/exposure/quatatency
valuation, include currendyse 1ISO
currency code)

(20) A swaption put or call side | Putindicates dong or short put.Call APut 0 or #A Ca | exposureReport/exposure/optionType

indicator indicates dong or short call.

(11) A swaption expiration date | Indicates theear, month and day when th{ YYYY -MM-DD exposureReport/exposure/expirationDate
swaption expires

(12) A swaption strike price Strike price of swaption, using pricing exposureReport/exposure/quote/value

convention of contract. Includes currency
(native) or unit and decimélise ISO
currencycode) Reported in dollars, not
cents.Values can be negativEormat:

decimal (4)

exposureReport/exposure/quote/measureType
rikePrice'
exposureReport/exposure/quopgdte Unit
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Data Element

CFTC Description, Purpose or
Instruction

Valid Values

From FpML Exposure Report

(22)(i) | Non-standard swaption An indicator that identifies swaption ANonSt andar d| exposureReport/exposupedductType
indicator positions that have multiple strike prices
and/or features that make the calculation| i St andar do
a nondelta adjusted swaption position
infeasible.
(13) Grosslong nondelta For cleared, state number of gross long-ni exposureReport/exposure/quote/value
adjusted swaption positions | delta adjusted futures equivalent contract exposureReport/exposure/quote/measureT{pe
Use I1SO currency cod&ormat: etcimal (4) onDeltaAdjustedLongSwaptionPosition'
(14) Gross short nodelta For cleared, state number of gross short exposureReport/exposugeibte/value

adjusted swaption positions

non-delta adjusted futures equivalent
contracts.Use I1SO currency code.

Format: acimal (4)

exposureReport/exposure/quote/measureType
onDeltaAdjustedShortSwaptionPosition'
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b. Section20.3¢) Data Elements: Clearing Organizations

For all futures equivalent months, clearing organizations shall report end of reportisgttdesnent prices for each cleared product and

deltas for every unigue swaption put and call, expiration date, and strike price.

CFTC Description, Purpose or

Data Element Instruction Valid Values From FpML Exposure Report

(1) Reporting day Identifiesthe day for which the records YYYY -MM-DD exposureReport/asOfDate and
pertain (.e. closing of books or valuations)| hh:mm:sshh:mm exposureReport/asOfTime
or at the closing of the trading session.

(2) Futures Equivalent Month | Providethe nativecontracd expiration YYYY -MM or YYYY - exposureReport/exposure/futuresEquivalentMq
date MM-DD h

€)) Settlement price The recognized price by that clearing exposureReport/exposure/quote/value
organization for that cleared product on th exposureReport/exposure/quote/measureType
trading day.Values can be negativélse ttlementPrice’

ISO currency code. exposureReport/exposure/quajiedteUnit

4) Cleared product identifier A unique identifier for each cleared produ exposureReport/exposure/
that is assigned by the clearing orgatiaa productld[@productldScheme='clearing_org_p
If the clearing code and commodity code duct_code]
are different, both must be provided.

(5) Swaption put or call side Putindicates a long or short pu€Call fiPut or fiCallo exposureReport/exposure/optionType

indicator indicates a long or short call.

(6) Swaption expiration date Indicates the year, month and day when t| YYYY -MM-DD exposureReport/exposure/expirationDate
swaption expires

@) Swaption strike price Strike price of swaption, using pricing exposureReport/exposure/quote/value
convention of contract. Includes currency exposireReport/exposure/quote/measureTypes
(native) or unit and decimélise ISO rikePrice
currency code) Reported in dollars, not exposureReport/exposure/quaojedteUnit
cents.Values can be negativEormat:
decimal (4)

(8) Swaption delta factor The factor used by the Clearing exposureReport/exposure/quote/value
Organization to convert the gross options exposureReport/exposure/quote/measureType
into deltaadjusted positionsFormat: eltaFactor’
decimal (4)

9 Clearing organization An identifier for each swaps clearing CME (for CME Clearing exposureReport/exposure/relatedParty/partyRe

identifier

organization, assigned by the CFTC.
Clearing organization should use previous
assigmed ID if exists. The list of identifiers
may change/expand over time.

House)

ICUS (for ICE Clear US)
ICEU (for ICE Clear
Europe)

LCH (for LCH.Clearnet)
NGX (for Natural Gas
Exchange)

encedhttp

(where partyReference@http = party@id)
exposureReport/exposure/relatedParty/role='C
ingService

exposureReport/party@id
exposureReport/party/partyld
exposureReport/party/partyName
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c. Section20.4() Data Elements:Reporting Entities

(1) An identifier assigned by the Commission to the reporting entity;

(2) An identifier indicating that a principal or counterparty position is being reported;

(3) A 102S identifier assigned by the reporting griotits counterparty;

(4) The name of the counterparty whose position is being reported;

(5) The reporting day;

(6) If cleared, the identifier for the cleared product assigned by the clearing organization;
(7) The commodity underlying the reportable posis;

(8) The futures equivalent month;

(8)(i) Price reference month

(9) A cleared or uncleared indicator;

(10) A clearing organization identifier;

(11) The commodity reference price;

(12)(1) Position type indicator

(12) An execution facilityndicator;

(13) Long paired swap positions;

(14) Short paired swap positions;

(15) A swaption put or call side indicator;

(16) A swaption expiration date;

(17) A swaption strike price;

(17)(i) Non-standard swaption indicator

(18) Long nondeltaadjustedoaired swaption positions;

(19) Short nordeltaadjusted paired swaption positions;

(20) Long deltaadjusted paired swaption positions (using economically reasonable and analytically supported deltas);
(21) Short deltaadjusted paired swaption positionsiig economically reasonable and analytically supported deltas);
(22) Long paired swap or swaption notional value; and

(23) Short paired swap or swaption notional value.
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CFTC Description, Purpose or

Data Element Instruction Valid Values From FpML Exposure Report
Q) An identifier assigned by | Reporting Firm ID assigned by CFTC for exposureReport/onBehalfOf/partyRefe
the Commission to the each reporting affiliate (legal gty) within nce@http
reporting entity an organizationReporting entity should (where partyReference@http =
use previously assigned IDiffexists. party@id)
exposureReport/party@id
exposureReport/party/partyld
exposureReport/party/partyName
2 An identifier indicating that | An identifier assigned by the reporting | fiPrincipatyoAgen® or exposureReport/exposure/category
a principal or counterparty | entity to describe the ownership of the | fiCounterparty/0Customed
position isbeing reported | position (principalagentor
counterparticustomey. In the situation of
a clearing member reporting paired sway
held by their customers (but to which the
cleaing member is not a principal), the
clearing member may label the data
records reflecting the positions of the
customer as fACusto
positonso pposi te their
positonsas fAAgent . 0
) A 102S identifier assigned | A unique identifier for eacheporting exposureReport/exposure/relatedParty
by the reporting entity to its| entity or counterparty/customexs artyReferenc@http
counterparty assigned by the reporting entity. Reporti (where partyReference@http =
entities will provide for both party@id)
principalagentand counterparfgustomer exposureReport/exposure/relatedParty
If the reporting entity currently identifies le="CounterParty'
counterpartyon a Form 102, the identifier exposureReport/party@id
used on the Form 102 may alse used for exposurelport/party/partyld
the102S identifier, as long as the same exposureReport/party/partyName
legal entity is referenced.
4) The name of the Identifies the legal name of the exposureReport/exposure/relatedParty

counterparty whose positio
is being reported

counterparty whose position is reported
identified on the 1028ling. Reporting
entities will provide for both principal and
counterpartyor agent and customer

artyReferenc@http

(where partyReference@http =
party@id)
exposureReport/exposure/relatedParty
le="Principal' or 'CounterParty'
exposureReport/py @id
exposureReport/party/partyld
exposureReport/party/partyName
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Data Element

CFTC Description, Purpose or
Instruction

Valid Values

From FpML Exposure Report

(5)

The reporting day

Identifies the day for which the records
pertain {.e. closing of books or valuations
or at the closing of the trading session.

YYYY -MM-DD
hh:mm:sshh:mm

exposureReport/asOfDate and
exposureReport/asOfTime

(6)

If cleared, the identifier for
the cleared product assigne
by the clearing organizatior

A uniqueidentifier for each cleared
product that's assigned by the clearing
organization. If the clearing code and
commaodity code are different, both must
be providedIf uncleared, tenthis field
will be null.

exposureReport/exposure/
productld[@productldScheme='clearin

_org_product_code’]

(7)

The commodity underlying
the reportable positions

Identifies which of the 46 commodities
listed in 8§ 20.2 the record refers to,
including the exchange and commodity
code. [See Appendix A]

exposureReport/exposure/underlyingA
et/commodity/commodityBase

(8)

The futures equivalent
month

Corresponds to the price exposure
resulting from the swap. The futures
equivalent positions generated from a sy
would be the portfolio of futures contract:
that would most closely provide the price
exposure of that swap. The format
provided should be year and month only

YYYY -MM

exposureReport/exposure/futuresEqui
entMonth

(8)()

Pricereferencanonth

The calendar month exposure resulting
from 1) asituation where a paired swap
does not reference a DCM contract in
§20.2 and the delivery of the instruments
comprising the cash market index used fi
pricing does not coincide with any delive
window of a relevant DCM contract; or, 2
any exposure repatl as part of a paired
swap but which is not in any of the
commodities (or substantially the same
commodities) underlying the DCM
contracts listed in § 20.2. The price
reference month should, by definition, on
be reported when there is not an applica
futures equivalent month for the position
being reported. The format provided
should be year and month only.

YYYY -MM

exposureReport/exposupeiceReferenc
eMonth
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CFTC Description, Purpose or

Data Element Instruction Valid Values From FpML Exposure Report
9) A cleared or uncleared Identifies if the product is cleared by a exposureReport/exposure/cleared
indicator clearing organization. If the productis | "True"=Cleared;
cleared, the Clearing Org ID and Clearin| "False"=Uncleared
Product ID are required.
(20) A clearing organization An identifier for each swaps clearing CME (for CME Clearing exposureReport/exposirelatedParty/p
identifier organization, assigned by the CFTC. House) artyReference@http
Clearing member should provide the san ICUS (for ICE Clear US) (where partyReference@http =
Clearing Org ID used in 8 20.3(b)(1T:he | ICEU (for ICE Clear Europe) party@id)
list of identifiers may change/expand ovg LCH (for LCH.Clearnet) exposureReport/exposure/relatedParty
time. If uncleared, then this field will be [ NGX (for Natural Gas le="Clearingervice
null. Exchange) exposureReport/party@id
exposureReport/party/partyld
exposureReport/party/partyName
(11) The commodity reference | CRP refers to the term as definedsinb exposureReport/exposure/underlyingA
price Annex A of the 2005 ISDA Commodity et/commodity/instrumentld[@instrume
Definitions, o to any subsequent version tl1 dScheme=" #&efereacenm
of that document. price']
(11)(i) | CRP mositiontypeindicator | Additional information related to the firTwoComponentintercommq exposureReport/exposure/exposureTy
pricing of the swaps gition, specifically | ditySpread ;
an indicator referring to the position type| dindexOrBaskeb ;
as defined below in the Guidebook. AiTwoComponentLocationalF
Position Type Indicators should be asi® ;
populated with one of ghfour options for | A0thed
each reportable swap and swaption
position.
(12) An execution facility Indicates if the trade was conductedond A 1 ndll; exposureReport/exposure/relatedParty
indicator execution facility. For cleared swaps, MIC code artyReference@http

compression, novation, and other similan
actions may result in a position for which
no execution facility can be assigned. In
these casethe indicator may be null. Fd
uncleared open swaps, the indicator mus
be the ISO MIC code. [See

http://www.is015022.org/MIC/homepage

MIC.htm]

(where partyReference@http =
party@id)
exposureReport/exposure/relatedParty
le="ExecutionFacility’'
exposureReport/party@id
exposureReport/party/partyld
exposureReport/party/partyName
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Data Element

CFTC Description, Purpose or
Instruction

Valid Values

From FpML Exposure Report

(13) Long paired swap positions| State number of gross long futures exposureReport/exposure/quote/value
equivalent contracts that make up the exposureReport/exposure/quote/meas
targeted contractFormat: étcimal (4) If Type='LongSwapPosition']
quote is in units other than contracts exposureReport/exposure/quojedteUn
include the quoteUnits. If quote is in its
valuation, include currencfuse ISO exposureReport/exposure/quatatenc
currency code) y

(14) Short paired swap positiony State number of gross short futures exposueReport/exposure/quote/value
equivalent contracts that make up the exposureReport/exposure/quote/meas
targeted contractFormat: eécimal (4) If Type='ShortSwapPosition'
guote is in units other than contracts exposureReport/exposure/quaopedteUn
include the quoteUnits. If quote is in its
valuation, include currencfuse ISO exposureReport/exposure/quatgtenc
currency code) y

(15) A swaption put or call side | Putindicates a long or short p@all APut 0 or A Ca l|exposureReport/exposure/optionType

indicator indicates a long or short call

(16) A swaption expiration date | Indicates the year, month and day when| YYYY -MM-DD exposureReport/exposure/expirationD
the swaption expires.

a7 A swaption strikeprice Strike price of swaption, using pricing exposureReport/exposure/quote/value
convention of contract. Includes currend exposureReport/exposure/quote/meas
(native) or unit and decimdlise 1SO Type='StrikePrice'
currency code) Reported in dollars, not exposureReport/exposure/quojedteUn
cents. Values can be negativé:ormat: it
decimal (4)

(A7)()) | Non-standard swaption An indicator that identifies swaption ANonStandar dJ exposureReport/exposure/productTypg

indicator positions that have multiple strike prices| "Standard"
and/or features that make the calculatior
a nondelta adjusted swaption position
infeasible
(18) Long nondeltaadjusted Indicates number of gross long ndalta exposureReport/exposure/quote/value
paired swaption positions | adusted futures equivalent contractdse exposureReport/exposure/quote/meas
ISO currency codeFormat: eéecimal (4) Type='NonDeltaAdjustedLongSwaptio
Position'
(29) Short nordeltaadjusted Indicates number of gross short rdelta exposureReport/exposure/quote/value

paired swaption positions

adjusted futures equivalent contractdse
ISO currency codeFormat: eéecimal (4)

exposureReport/exposure/quote/meas
Type='"NonDeltaAdjustedShortSwaptio|
Position’
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CFTC Description, Purpose or

Data Element Instruction Valid Values From FpML Exposure Report

(20) Long deltaadjusted paired | Indicates number of gross long delta exposureReport/exposure/quote/value
swaption positions (using | adjusted futures equivalent contrac&ee exposureReptiexposure/quote/measut
economically reasonable | § 20.6(b) regarding retention of Type='DeltaAdjustedLongSwaptionPos
and analytically supported | documentation of delta equivalent ion'
deltas) methodology.Use ISO currency code.

Format: etcimal (4)

(21) Short deltaadjusted paired | Indicates number of gross short delta exposureReport/exposure/quote/value
swaption positions (using | adjusted futures equivalent contrac&ee exposureReptiexposure/quote/measut
economically reasonable | § 20.6(b) regarding retention of Type='DeltaAdjustedShortSwaptionPo
and analytically supported | documentation of delta equivalent tion'
deltas) methodology.Use ISO currency code.

Format: écimal (4)
(22) Long paired swap or Indicates the notional value of the paired exposureReport/exposure/quote/value
swaption notional value swap or swaption long futures equivalen exposureReport/exposure/quote/meas
position. The product of the value of the Type="LongNotionalPosition'
number offutures equivalent contracts an
the price used in swap agreemeudse
ISO currency codeeport in USD
Format: étcimal @)
(23) Short paired swap or Indicates the notional value of the paired exposureReport/exposure/quote/value

swaption notional value

swap or swaption short futures equivaler

position. The product of the value of the

number of futures equivalent contracts a

the price used in swap agreemeldse
ISO currency codeaeport in USD
Format: é&tcimal @)

exposureReport/exposure/quote/meas
Type='ShortNotionalPosition’
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d. Notes on Commodity ReferencePrices

TheCommodity Reference Prige i C Rdata ¢lement requested by the Commissiog 0.3 andg 20.4 reports corresponds tathermas

defined in the SulAnnex A of the 2005 ISDA Commaodity Definitionsr to any subsequent versions of that documkérithe CRPresulting

from a reportable mition of a paired swap is not defined in SAilnex A of the 2005 ISDA Commodity Definitions, any subsequent
version of the document, reporting entities shak the CRP that the clearing organization has created for that price exposure if the paired
swap is a cleared swap. If the paired swap is uncleared, or if the clearing organization offers no substitute CRP Jiaktamce¢hghere the
applicable price series is not defined in the ISDA Commodity Definitions, reporting entities shaltdisielein the CRPdata elemertield a
descriptionof the price source and heading that they are using to price the swap.

If new CRPs are added to SAlmnex A of the 2005 ISDA Commaodity Definitions, or any subsequent version of that document, it is the
respondbility of reporting entities to adopt new CRPs as appropriate. Swap positions previously reported using a customizexh descrip
should thereafter be reported using the relevant newly published ISDA CRP definition.

For the purpose of reporting und@aurt20, the CRP includes a CFTC definedsition Type Indicatoror eachdata recordas followsi
The CRPPosition Type Indicator field will have the following mutua#yclusive values

1 ATwoComponentintercommoditySpreaidr sways:
0o Composed of exactly @fferent commodif components
0 1 longcommodity componenand
0 1 shortcommodity component

1 fAlndexQBaskeb for sways:
o Composed of 2 long positions in different commodities;
o Composed of 2 short positions in different commodities; or
o Composed of positions in more thadiferentcommodities.

1 ATwoComponentLocationalBasisor swegps
o Composed of exactly 2 positions in the sgoresubstantially the samepmmodity;
o The 2 positions call for delivery at different locatipaad
o The prichg of the transactiois the difference in the locational prices.

1 nOthe for swaps that are none of the above.
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e. Notes on Reporting by Data Records Assoiated with CFTC Defined Basis Swaps, InterCommodity Spread Swapsand
Commodity Index Swaps

In order to clearly represent the position records resulting from paired swaps that are one of tineeabiomedPosition Typs, reporting
entitiesshall"decompose" the exposures resulting from any gtadition Type. For examplea basis transactisghould result in a separate
data record for each commodity exposure. The one exposure that renders the swap a paired swap shall use the CoGRiBthiyt amd
applicable. The other exposure from the transaction, while standing on its own may ngt agiaifpaired swap, shall nevertheless be
reported in a separate data recbetause it is based on the same commdditgubstantially the same commodityjor the other exposure
resulting froma basis transaction, which is defined as a transaction between two sepvatg locations for the same commodity, the
Commodity data element shall be the same as the exposure rendering the transaction a paifide &) .however, may be distinftom

the exposur¢hat rendered the transaction a paired swaag reporting entities shall submit information on@RPas accurately as possible.
For details, please see the above noteCBPs Both data records should indicdieT wo Co mp o n e n & ¢ idos aQGFT G defanédB
locationalbasisswap in the CRIPosition Typdndicator field.

The decomposition of exposures resulting from paired swap transactipadinent in the case of commodity index swaps. For diversified
commodity index swapésee88 202 and 20.11)data records may indicate the Commodity as "Diversfiiechmoditylndex" and the &P

as the value that corresponds to thatire published indeX A | n d e x In #Bs€ ca¥es, the Commission will take the necessary steps to
"decomposethe exposures resulting frasachpublically-known indicesinto the underlying exposures for surveillance functions.

Alternatively, reporting entities may report the "decomposed” exposures from any diversified commodity index, and shoutierepo
"decomposed” exposures from any commodity index not meeting the criteria for diversified commoegsinbh these instances, if a
component of the index results in a futures equivalent position in any of the contracts lisi@l2ntBen that value shidube used for the
Commodity data element. If one or many of the positions resulting from the commodity index cannot be described by tedistmutiacg

20. 2, then the Commodity data &he€Rishotuld baprgvidddanvak cases fer eacta éxposure orf
position resulting from that commodity index even i f the Commodity data el .eFogharmorefalr a
data records should indicatel n d e x O foBaCETKCal¢fivel commodityindexswapin the CRPPosition Typdndicator field.

Similarly, counterparties t€FTC definednter-commodity spread that qualify as paired swaps shall report all exposures resulting from that
swapif both flegd would individually qualify & paired swapsSeparate data records shall be submitted for the exposure resulting from each
flegd. The Commodity an€€RP variables shall be reportéd a mannersimilar to the treatment o€EFTC defined ommodityindexswaps

The CRPPosition Typdndicator field for positions fronsuch swapshould be marked a T wo C o mp o commotitySpreaabr

Please see data recoitls78, 79102, 103106107-110, and 11-120 which result from swaps L, M, NQ, and Prespectively, for examples
of the "decomposedxposures presented in data records.
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f. Notes onCFTC Commodity Index and Diversified Commodity IndicesDefinitions
As noted above, a commodity index swap has the following properties:

o Composed of 2 long positions in different commodities;
o Composed o? short positions in different commodities; or
o Composed of positions in more thadiferentcommodities.

A commodity index swap is a swapat is nd atwo component locationddasis or spread contraghich is settled on the price of three or
more commodities A commodity index swap is also a swap that is settled on the price of two commoditieg as thaswapdoes not
settle upon the difference in the prices of those two commadities

For example, a swap that gives lemigly exposure to two amore commodities is a commodity index swap for the purposes of reporting
underPart 20 A swap thagiveslong exposure to one commodity and short exposure to two different commoditiesalsaldd reportedas
acommodity index swap.

A swap thatprovides exposure to only two commodities, and provides long exposure to one commodity and short exposure to the othe
commodity, isnot aCFTC-definedcommodity index swap This swap would be antercommodityspreadswap

Section 20.11 states tha[f] or the purpose of reporting in futures equivalents, paired swaps and swaptions using commodity reference
prices that are commonly known diversified indices with publicly available weightings may be reported as if such ohelitessingle
futuresc ont ract with monthly expirations for each calendar mont h

Reporting entities may choose to report Diversified Commodity Indices as if the indi&20afecovered contracts rather than decomposing
the indices intdfuturesequivalent componés by commodity. Reporting entitighat choose to report in this way would enteto the

Commodity ReferencePrice field the Bloomberg ticker symbob f the Diversified Commodity | ndex
underlying the frefpDirverbdief ipodsi@dmmddioty | ndex. 0 This would id
Commodity I ndex called Alndex ABC. 0

If the position in the Diversifie Commodity Index is reported in this way, the long or short position shoeld r epor t ed i n t he

the index. However, if the reporting entity chooses to report the position in decomposed form by commodity, the rejggniuoglemeed
to follow the futures equivalence guidelines described herein.

For swaps o Diversified Commodity Indices that reporting entities choose to report in terms of the index, the Commodity Reference Price
for that position report should be the Bloomberg ticker symbol for that index. For example, positions in swaps on tlieaBandB o o r 0 s
GSCI should be reported with a Commodity Reference Price of SPGSCI. Swaps on the DeWB®rtatergy Total Return Subdex
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should have a Commodity Reference Price of DJUBENTR.
g. Notes on Non-Standard Options

Representing the features of many fsdandard swaptions may be difficult with the limited data elemeagired by§ 20.3 and§ 20.4
reports Examples of such nestandard swaptions include swaptions with multiple strike prices, or swaptions with netmagin units
different fromthose ofthe reportable positions resulting from that swaptidhe strike prices and nedeltaadjusted positions resulting from
such swaptionmaynot be interpreteeasily.

Therefore,to accommodate reporting entitien, lieu of reporting information in the strike price and wmitaadjusted data elements that
would notat this timeprovide clearly and fully the details of that swaptidinom the individual data recordeporting entities may use an
indicator to conveyhat a particular position results from a rsiandard swaption.

The use of the noestandard swaption indicatgmcorporated as data eleme2d.3(b)(12)(i) and§ 20.4(c)(17)(i) does not remove the
obligation of the reporting entity to accurately report datffusted positions, along with all other applicable data elememqisred under 88

20.3 and 20.4, and may result in additional surveikbaactivities to monitor and betteanderstand such nestandard swaption positions
through the exercise of special call authority und20.®.

Notwithstanding the above guidance, eagporting entitymust, to the best of their ability, attempt to complete all of the swaptabaied
daa elements 188 20.3 and 20.4 Reportingentities must determine threportabilityof the strike price and nedelta adjusted position data
elements on a swaptidyy-swaption basisNoreportingent i ty i s granted O6bl afeklet 6 relief from

h. Notes on the Execution Facility Indicator
Data element (12) 82 0. 4 reports i s fan dndustryfeedbaokimdicdtestbat tertainypositiomsdmay act loer . 0
amenable to reporting by execution facilityorExamplea 50long position was obtained through Execution Facility A andwhme35short

position were obtained throudtxecution Facility Band G difficulties arise in assigningin Execution Facilityto the net short position of 20

In such caseshe Execution&c i | i t y f i el dhegxecutioh Baciliyeshoddnstilllbé repirted for cleared and uncleared swaps
positions where it is appropriate to do so and where the inforntiobe reported accuratel$eenttp:/www.iso15022.0rg/MIC/homepageMIC.htm

i. Notes on the 102S Filing

A 20.5(a) (1) specifies that, AWhen a counterparty cubmtadd25dat e
filing, which shallconsist of the name, address, and contact information of the counterparty and a brief description of the nature of suc
person's paired swaps and swaptions market activity.
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102S Data Dictionary

Data Element CFTC Description, Purpose or Instruction Valid Values File Field Name

() An identifier assigned by th| Reporting Firm ID assigned by CFTC for eq
Commission to the reportin| reporting affiliate (legal entity) within al

entity organization. Same &20.4(c)(1). ClearingMemberld

(2) 102Sldentifier A unique identifier for each reporting entity |
counterparty/customer as assigned by

reporting entity. If the reporting entity
currently identifies a counterparggn a Form
102, the identifier used on the Form 102
also be used for the 102S identifier, as long

the same legal entity is referenced. 102Sld
3) Name Identifies the legal name of th
counterparty/customer with a reportal
position in a consolidated account CounterpartyName
(4) Address Address for the entity referenced in the 1Q
filing Address
(5) Contact Name Contact name for a representatiemployee Contact
of the entity referenced in the 102S filing Name
(6) Contact Job Title Job title for the representative/ employee ContactJobTitle
(7) Contact Phone Number Phone number for the representati| ####HH#HHHHH
employee ContactPhone
(8) Contact email address Email address for the representatiy example@email.com
employee ContactEmail
(9) Nature of paired swaps ar Brief description of the nature of suc
swaptions market activity [per sonés paired swa
activity NatureOfSwapsActivity
(20) Reporting Date Date on which 102S filing is submitted YYYY -MM-DD ReportingDate

8 20.5(a)(2) specifies that each reporting entity shall submit only one 102S filing for each counterparty, even if énpadghas positions
in multiple swaps or swaptiongdditionally, reporting entities shall update the 102S filing if the information is no longer accurate.

8 20.5(a)(3) specifies that each reporting entity shall submit a 102S filing within three days follbevihgsiness day upon which the
position in the consolidated account identified by the 102S identifier first becomes repoftisiolea 102S filing must be submitted upon
special call by the Commission.
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102S Submission Procedure

The 102S filingsubmisionmay be completed by emiaig an Excd f i | e wi th the required i nniadboxmat i or
102SFiling@cftc.gov The naming convention for this file should b@2S_[IDENT]_[YYYYMMDD].xIs or .xIsx The file layout can be

found in Appendix D. Reporting entities who submit 102S filing should attempt to minimize the number of submission emails sent each day
by including multiple 102S filings in a singkexcelfile.

j. Notes on ReportingOpen I nterest (not applicable to swap dealers that are not clearing members)

A condition ofthe § 20.10(c)elief providedby the Division on September 16, 20%lhat clearing organizations and clearing members are
required to provide open intera$dta for positions as of each month end during the applicable relief period, beginning with September 30,
2011, to be submitted no later than February 20, 201B.e | et t er f dstubnitted opes intaresedata mustabe reporfied on a
futuresequivalent basis in terms of contracts listed in § 20.2 of the reporting rules. The open interest data must allow theCoonmiss
readily identify and distinguish swaps: (1) by the identifier assigned by a clearing organization for a cleared pradacgréyash settled
based on the difference in price of the same commodity (or substantially the same commodity) at different delivery éoch{®)itiat are

based on an index comprised of prices of commodities that are not the same or supstensiathe commodity (other than calendar spread

or intercommodity spread swaps). Open interest attributable to uncleared swaps must also be reported separately by the cogotdrparty t

s wa p3eeTechnical RequirementSéctionVI) for more detail a file layout and transmission.

Guidance for meeting the open interest reporting requirements is as follows

i. Open Interest Reporting for Cleared Swaps:

1) Clearing Organizationwill report endof-month open interedbr cleared swaps that are paired swaps. As of the last business day
each month from September 2011 through October 2011, reporting parties must pniigiedata recordsontaining the following
data fields:
A. The reporting day;
B. The relevant covered ctract in 8 20.2 that renders certain swap open interest reportable;
C. The identifier assigned by a clearing organization for a cleared product that is paired to the 8§ 20.2 contract (same as
20.3(b)(3));
D. Open interest for such cleared product on a futegesvalentbasis éll-monthscombined in terms of the covered contract in
(C); and
E. The CRPPosition Type Indicator

2) ClearingMemberswill report endof-month open interesor cleared swaps that are paired swaps. As of the last business day each
month from September 2011 through October 2011, reporting parties must pmowjde data recordsontaining the following data
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fields:

o owmp

m

The reporting day;

The relevant covered ctyact in 8§ 20.2 that renders certain swap open interest reportable;

The identifier assigned by a clearing organization for a cleared product that is paired to the 8 20.2 contract (same as
20.3(b)(3));

Open interest for such cleared product dataresequivalent basis (athonthscombined)in terms of the covered contract in

(C) (i.e.net exposure for all months combined for reporting clearing mesilaed

The CRPPosition Type Indicator

Note: For reportable cleared products, the reporting party atwavert such products into futures equivalefwthout
determining, assigning and reporting futures equivalent moptirspant to the guidance provided in Appendix A#st 20
and herein and apportion open interest to all components that aretpar8®0.2 contract.

ii. Open Interest Reporting for Uncleared Swafi$earing Members with reportable positions in paired swaps that are uncleared will report

open interest in the uncleared paired swafs.of the last business day each month from Sep¢e2011to Decembe011, entities
must provideunique data records containing felowing data fields:

mo Ow»

The reporting day;

The relevant covered contract in § 20.2 that renders certain swap open interest reportable;

Open interest for such swaps ofutures equivalent basis (afitonthscombined) in terms of the covered contract in (iB.
net exposure for alnonthscombined for reporting clearing members);

The CRPPosition Type Indicatoand

Name of counterparty of the uncleared swaps position (sag2®4(c)(4))

Note: Clearing members shall provide open interest attributable to uncleared open swaps on a net basis per countrparty. Oy
interest however shall not be netted across coperties.

k. Paired Swaps: Guidelines for Linkage to 0.2 Contracts

To

determine whether a parti cuedim8g 20slwepprting partieshoull peferercghe CRR fieldspfa i r e d
swaps and answer the following questions

Does the swap reference a CRP that is a § 20.2 contract?
If yes, the swap is a paired swap subje®aa 20
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Does the swap reference a CRP that is not a § 20.2 contract, but that nonetheless is the price of the same commoOditg@stra@ Bor
delivery at the same location?
If yes, the swap is a paired swap subjedda 20

Does the swap reference a CRP that in turn explicitly references in any way, whether through a pricing formula or sprveypttae
same commodity as a § 20.2 contract for delivery at the same location?
If yes, the swap is a paired swap subjedda 20

Examples

T Properties: Some <crude oi l swaps specify a CRP <called ndAWal
methodology for calculating that published price of crude oil is to take an average of the daily price of the front mo& GlYM
contract and a published price of a different crude oil type.

Conclusion: Any swaps with suchGRP would meet the price linkage requirements and would be paired swaps.

1 Properties: Some swaps specify a CRP which is a published survey assessmentveyterdhie assessments explicitly collects volume
weighted cash market transactions in the same commodity and at the same delivery location a§ @@&Rafantract.

Conclusion: Any swaps with such a CRP would meet the price linkage requiremeémtedd be a paired swap.

1 Properties: Some swaps specify a CRP that is a published survey assessment (other than as described immediatelynahaes that i
volume weighted cash market transactions. In this case, the survey does not explicitlytitgrtifipay collect transactions in the same
commodity at the same delivery location as that of a § 20.2 contract.

Conclusion: Because the survey may not include transactions in the same commaodity in the same delivery location asrarg&c0.2 c
swaps with such a CRP woultbt meet the price linkage requirements and thus would not be paired swaps.

|. Notes onNotional Value

Notional value must always be reported in US dollars (USD).calculate théong and/or short notional value data element requested in
820.4 reports, théong and/or short futures equivalent or price reference month position should be multiplied by the relevant price. The
relevant price is the value of the commodity referenceepagsociated with the position displayed in each data record. For swaptions, the
deltaadjusted long and/or short position should be multiplied by the relevant settlement price for that particular expossweaptitime
Typically the relevant price willbe the settlement price of the underlying on that report ddte.discussion of the examples in the
Guidebook reflects this methodology.

12/1/2011 Page25



m. Futures Equivalency Guidelines

The purpose of th&utures equivalency guidelines tg supplement the Appendis toPart 20as well as providenore precisenstructionon
specific types of swaps not adequately addressed in the Appendices.

Generally, the futures equivalent monthofaswapor f or s ome p or tshoddeorrespondao thprcea gx@osuressuwitinga t i o r
from theswap Stated another way, the futures equivaleogitions generated from swap would be the portfolio of futures contracts that
would most closely provide the price exposure of that sRaport allfutures equivalentgsitions to four decimalgounded)

The futures equivalent contracts resulting from this treatment of swaps may differ in some ways from the risk managéoesnthatac

firm may usein that the futures equivalentsay not be thesame as théuturescontracts and contract expiration months that a firm could
actually uge to offsetthe risk of a particular swaj-or example, if a swap generated price exposure to the monthly settlement of a futures
contractfor twelve consecutive futures contract expoas, this price exposure could be offset
position forward from month to month as liquidity migrates to the nearby futures expiration months. While this may bptablecisik
management practice, representing futures equivalent position resulting from the swap as if, for the first month, all twelve months of price
exposure was obtained from the nearby futures contract, would be incorrect and not consistent with the intent to bdsthee jprase
exposue generated by a swap in terms of futures equivalent months.

I.  SwapsLinked to a DCM Contract

Paired swapslirectly or indirectlypriced off of DCM contracts listed in 80.2 are fairly straightforward to convert to futures equivalents.
The terms of the swap will speciffpeSpeci fi ed Price and Delivery Dat e( s)Themétionala c h
guantity of the swap is then apportioned to thewaht futures equivalent monthas per the specifications of the swap transactod then
divided by the relevargi 20.2 futures contract size to calculate the number of futures equivalent contracts for each applicable futures month.

In the event whera swap has a long duration and is priced off a DCM contract that does nontistct expirationas far into the future, the

swap shall be convertex$ necessainto futures equivalent months that are reasonably expected to berigheduture asper the guidance

of the relevant futures contract specifications. For examplentmghly expirations of thl Y MEX A CL O c¢ r uardistednine c on
years forwardalthoughyears six through nine only provide a June and December contract. A swagptemyear duration that prices off of
each consecutive expirati on coufdbe réperted\onlhe fkst dayds its indusiendne reportdble positior, r a
as if it resulted in positions in futures equivalent months that haveyet ben listed for trading by an exchangm this case, the
counterparties to the swap, in their selection of pricing mechanism, are assuming thabtihedatract months will eventually be listed, so

it is appropriate to report the relevant paftshe swap exposure in terms of thoseysitlisted futures equivalent months.
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ii.  SwapsNot Linked to a DCM Contract

Paired swaps not priced off of a DCM contract, but instead priced to a commodity with the same delivery location3{ Bisdbwetracts
listedin 8§ 20.2,areless straightforwartb convert to futures equivalent positiodftiecashmarket surveys used these cases usuatipnsist
of spot or shorterm forwardprices

If the swap pricing refers to a spot or shiertm forward price series, then it is appropriate to convert the notional quantity of the swap into
futures guivalent positions of théutures contracthat will deliver at the same time as the cash market transactions in that price series
Although less commonif the swap was priced using an index of ldagn forward contracighen the futures equivalent month(s) of the
swap should reflect the delivery dates of the forward contract index, since theedonfprward contracts are likely to be priced similady t
futures contractthat are concurrently tradingith similar delivery dates.

For example, awap priced using a value of a gasolgp@tmarketprice on September 152011would be converted t&eptembefutures
equivalent positioneven though the Stgmber contract settles on August 31, 20MHis swap would result in futures equivalent positions in
the September contract even though it will not be possible to actually hold open futures positions in this contractebsgtitehibnt date.
The delivey window of the September gasoline (RB) contract is 9/09£2029/2011, therefore the cash market transaction on 9/15/2011

will occurduring this timeframe.
iii.  Price Reference Month
The Price Reference Monthata field shall be used in lieu of theures equivalent month data field in the following situations:

1) In the event that a swap is priceff the same commodity underlying the DCM contracts listed #08 but the delivery ofhe
referencedccash market transactif®) occurs during @alendamonthwhen no futures contract isased to bepotentiallydeliverable,
the Price Reference Montlor the swap, or for some duration of the swap, shall be the calendar montirefetkaceccash market
delivery date(s). Becauske swap position does nbavea true futures equivalent in cases like this, the exposure resulting from the
swap shall be termed a Price Reference Month, and distinguishe&dtaresEquivalentmonths inPart 20reports

2) Any exposure reported as part of a paired swap buthwhioot in any of the commodities underlying the DCM contracts listed in
820.2. The price reference month should, by definition, only be reported when there is not an applicable futures spnttalient
the position being reporte@ractically, PricdReference Monthwill be usedn this contextwhen the data record Commodity value
reflects fiOthero or nADiversified Commodity Indexo

3) As a corollary, for swaps linked to futures contracts that have 12 monthly expirations each calendar year anceploatealrén
futures equivalent positions (rather than as part of a Diversified Commodity Index), the Futures Equivalent Month dieldysibbe
used to identify the month of the exposure.
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iv.  Daily and Weekly Swaps

Daily and weeklyswapscan be converted into futures equivalents in the manner described Hlibeedaily or weeklyswap references a
settlementrom a norRDCM reference price, thefollow the general guidance provided above for reporting futures equivalent months for
swaps ot priced off a DCM contract.

v. Average Price Swaps

Swaps with average pricing result in a decreasing futures equivalent position over timpratiialues of each calculation period become
certain.For example, a swap where the floating price is the simple averdgenaXxt thirty days of daily settlements of some DCM contract,
would have a futures equivalent position on the day before the first pricing day equal to the notional size of thadedapydhe size of
the DCM contract. On the next day, after the first pricing day has occurred (or 1/30 of the inputs to the floating powecaréin)the
futures equivalent position would be 29/30ths of the notional size of the swap dividedsiaetbEthe DCM contract.

Example 1 of Appendix A tdPart 20displays the calculation of futures equivalent positions frosinalar swap with average pricing.
Average price swapare also represented in the example data records submitted by swapatehtdesiring members in this guidebook.
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[ll.  Data Record LayoutExamples

The following examples display hypothetical data records that are generated from hypothetical swaps under a numbet steliferes.
Each set of data records is designed to displdifferent aspect of the swaps large trader reporting methodology.

Data records -B (from swaps A, B, and C) show a straightforward application of the futures equivalent conversion and reporting
methodology specifically the manner by which multipleansactions may result in positions that are combinedtietsamelata records
Conversely, dta record#}-9 (from swap D) detail the manner by which a single swap transaction may result in many futures equivalent
positions.

Data records 21 (swap E show the positions generated when a swap is a paired swap but not directly linked to a §20.2 contract. Date
recorcs 1217 (swaps F, G, and H) display the manner by which a repaoetitity may come to show a long and short position in the same
data recad. Data records 189 (swap |) show the data records generated by axertised swaption. The discussion for these data records
details the particular reporting conventions to follow when reporting swaption positions.

Data records 2@5 (from swap J) sbw the position reports generated by a -stgaring entity when a swap is brought to clearing.
Furthermore, these examples detail the reporting of swaps which include average pricing mecbatégsnesords 287 (from swap K)
show the position records merated by a daily swap. The associated discussion details issues particular to the reporting of daiDatavaps.
records 282 show the positions generated by the same reporting entity featured in data re€otuistfbr a different reporting day. The
discussion highlights the instances where the data records reported differ or remain constant across time.

Data records 530 display the data records generated by a clearing memberitvbengs a swap to clearing on behalf of its customers
(swap J as referenced in data records-28). Data records 7#¥8 (from swap L)Yisplaythe positions generated by a swap involving gold and
Eurodollars; as such, these data records display the use of the Price Reference Month data etamecdrd® 7202 (swapV) display the
data records generated by swaption strip that entails a number of different swaption expirati®datatesords 16306 show the position
records resulting from all of the components of a commodity index swap (swap N), while data €x&td0 show the position records
generated by eadxposureofi| ego of a | ocati onal basis swap (swap O).

Finally, data records 11112 (swap P) display the data records generated by a swap dealer who enters into a Diversified Commodity Index
swap and chooses to report the paired swaps in terms of the index, and not decompose the exposure of that index. DEgd 26cagds
displayexposures from swap P, but now they are decomposed are reported in terms of the underlying Futures Equivalent positions.

NB: The displayed values for the Cleared Product ID, Clearing Organization ldentifier, and Execution Facility Indicators uséuese

data records may not be allowable values for these data elements, as defined in the Part 20 Data Dictionary. These digae#eot

hypothetical cleared swap products and clearing/execution facilities, which necessitates the use of hypothetical Atldesa records

reported under Part 20 should only contain valid values for each respective data element, as noted in the Part 20 Datafyictio
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For ease of visualization, the data records displayed in this section represent currency figures by thsirgy sign. All data records
submitted under Part 20 should display currencies using the ISO conventions noted in the Part 20 Data Dictionary.

Data records 13

In this exampledata records-B (shownbelow) resulted from swaps A, B, and C. Data recosthdws the principal position of the swap
dealer, SD1, on 94/2011 inunclearecheating oil swappriced using the Platts Oilgram Price Report for New York No. 2 (Barge) hahd
transacte@n anexecution facility The swap deal erds principal p acommotitly futaresfequivalenth i s
month,cleared/unclear status, execution staénsl commodity reference prieeas 200Sef2011long futures equivalent positions.

Commission Principal/Cou 102S Swap
bata Reportint nterparty Counterpart Counterparty Reporting Day
records P 9 Position P Name P 9P

Entity ID

Non-delta Non-delta  Delta Delta
Cleared/ CFTC Swaption

Clearing Futures Price NOM - djusted  Adjusted Adjusted Adjusted
Org Commodity Equivalent Reference Clearing Commodity Position Type Execution  Long Swap Short Swap ~ Put/Call  Swaption Standard ’ v ) )
Uncleared Strike Long Short Long Short
eared Code Month and Month and Org Reference Price Indicator Facility Position Position Indicator Date Swaption
Swaption Swaption Swaption Swaption

yID Indicator Price
Position _Position _Position _Position

Long Swap or  Short Swap or
Swaption Swaption
Notional Value Notional Value
Position Position

Indicator Product ID Year Year Identifier Indicator

Data 2011-09-01 HEATING OIL-NE
SD1 Princi| pal CP_00 SD1 NYMEX HC  2011-09 False YORK (BARGE) Other 200.0000 $26,040,000.00
record 1 17:00:00-05:00
PLATTS U.S.
HEATING OIL-NE
NYMEX HC  2011-09 False 'YORK (BARGE) Other 50.0000 $6,510,000.00
PLATTS U.S.
HEATING OIL-NE
NYMEX HC' 2011-09 False YORK (BARGE) ~ Other 150.0000 $19,530,000.00
PLATTS UsS.

Data Energy_Firm  2011-09-01
record 2 sb1 Counterparty - CP_01 1 17:00:00-05:00

Data Energy Firm  2011-09-01
recorg3 oDt Counterpary  CP_02 2 17:00:00-05:00

To determinghat swaps AC result in futures equivalent positions in ®ep2011 heating oil contract, refer to the methodology established
above for swaps not linked to a DCM contract. The contract specifications of sw@pedicate that the pricing of each swapl be the

spot market price on the business day closest to September 15,Sp@tImarket transactions occurring on September 15th are partial
substitutes to holding the September futures contract to delivery, which occurs from 9/682Z92011. Forthis reason, the futures
equivalent positions resulting from swapsCAare Sef2011 futures equivalents, even though the last trading day of the0%épcontract is
8/31/2011.

To determine that SD1 held a position of 200 1&sp2011 NYMEX heating oil ditures equivalents, first observe that SD1 is the fixed price
payer for swaps AC, and therefore has long price expositach swap has one effective calculation period, so the total nogjoaatity of

the swap is the notionguantityin that single calulation period. SwapA and B both have a notionguantityof 2,100,000 U.S. gallons of
heating oil. Because the NYMEX heating oil futures contract size is 42,000 U.S. gallons, the mptéoridl of eachswap results in a
futures equivalent positionf &0 contracts. SD1 is counterpartyagwapwith thesespecifications with both counterparties Energy Firm_1
and Energy_Firm_2. Additionally, swap C, which is in all ways identical to swap B except for the ngtianttyand the trade datés also
transactedt an earlier datbetween SD1 and Energy_Firm_2. The total notiopeintity of this swap is 4,200,000 U.S. gallons of heating
oil, or the equivalent of 100 NYMEX heating oil contracts.

Additionally note that Energy_Firm_1, perhaps becausg ¢onducted less business with SD1 in this example, receives a lower fixed price
than Energy_Firm_2 receives. The fixed price, however, is not a field identified in the 820.3 or §20.4 data reports.
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Similarly, data records 2 and 3 show the positonsaf s count er parties Energy_Firm_1 and E|
reporting daycommaodity futures equivalent monthkleared/unclear status, execution staéims] commodity reference pricénergy Firm_1
has a short futures equivalent positaf 50 and Energy_Firm_2 has a short futures equivalent position of 150.

Energy_ Firm_106s short posi t iprewously discussetsvead A.f r Brme rag ys i Fnigrlne_ 2térsa npsoasci
two individual swap transactions, swaps Bl & If some featte of swap C had been differefdy example if a different cash market price
series was used to price the swap, the positions of Energy_Firm_2 resulting from swaps B and C would not be combigéel diata sin
record. Additionally, a ng data record would be required from SD1 to show its exposure in that heating oil swap.

For the calculation of the notional value of fiitures equivalent positions resulting from these swagsume on 9/01/2011 that theot
marketprice (Heating OitNew York (Barge)Platts U.S.pf heating oilwas$3.1000 per gallon.

Data records 49

Data records 4hrough9 (shownbelow) containpositions of the swap dealer, S@hd its counterparty, Energy_Firm & a result of swap
D. These positions are also in heating oil, but ¢tbemmodity reference price arible futures equivalent mor{#) are differentthan the

positions displayed in data records8.1Swap D prices off one of the DCM contracts listed in §20.2, while swa@s giced off a cash
market survey of the same commaodity as swap D and in the same delivery location as specifieGm toatract.

Non-delta Non-delta  Delta Delta
Adjusted Adjusted Adjusted Adjusted
Long Short Long Short
Swaption Swaption Swaption Swaption
Position _Position _Position _Position

. Principal/Cou
Commission
Data oo nterparty
P 9 Position

Entity 1D N
il Indicator

Clearing Futures Price CFTC

" Non-
102S Sw: " leared/ . y . waption
025 SWap ¢ verparty ! Org  Commodity Equivalent Reference C'°%®Y ' Cioaing  Commodity  Position Type Execution LongSwap  ShortSwap  PutCall  Swaption  S"2PHO" Sandard
Counterpart Reporting Day Uncleared y > > ike
Name Cleared Code Month and Month and Org Reference Price Indicator Facility Position Position Indicator Date . Swaption
yID Indicator h Price
Product ID Year Year Identifier Indicator

Long Swap or  Short Swap or
Swaption Swaption
Notional Value Notional Value
Position Position

pata SDb1 Principal CP_00 SD1 2011-00-01 NYMEX HC  2011-10 False HEATING OIL-NE Other 350.0000 $45,570,000.00

record 4 17:00:00-05:00 YORK-NYMEX

rez:: s ot principal  CP_00 spb1 172:1321168_962;0 NYMEX HC' 201111 False HEfggf@':;gf Other 350.0000 $44,100,000.00

rezs: ¢  sbL Principal  CP_00 sp1 172_%}68?621)0 NYMEX HC  2011-12 False HEfJgf@;gf Other 350.0000 $42,630,000.00

rezs: , SDL  Counterpary ~CP_03 E"erg;'f”m 172_3(1)‘1687962_100 NYMEX HC  2011-10 False HEYAOTQ:SN?'EQE Other 350.0000 $45,570,000.00
rez::g g SDL  Counterpary CP_03 E”ergé—F"m- 172:%:168_962;0 NYMEX HC  2011-11 False HE\?J}‘::\L(?NO\(I,\IZQE Other 3500000 $44,100,000.00
rei’s: 9  SDL  Counterpary ~CP_03 E"e‘ggf‘"“ 172_%:168?62;0 NYMEX HC  2011-12 False HE:\J&?NC‘)(';QE Other 3500000 $42,630,000.00

SD1 has a position @50 Oct 2011, Nov2011, and De@011long futurescontractequivalents, while Energy Firm_3 holtse opposite
positiors. These psitions resulted from swap D, in which SD1 is the fixed price payer and Energy_ k#the3floating price payer. The
total notionalquantityof the swap i€14,100,000 U.S. gallons of No. 2 New York Harbor Heating Oil palgin in this example there are three
calendarmonth long calculation periods, and therefore the notional quantity per calculation period is 14,700,000 U.S. gallons.

Becausdehe NYMEX Heating Oil contract size is 42,000 U.S. gallons each calculation peresponds to 350 future equivalent contracts.
Each calculation period is priced using the last day's-toesxpire futures contract settlement price during that calculation period, or
September 30, 2011, October 31, 2011, November 30, 2011, respedivese prices would result in positions in the October, November,
and December heating oil contracts in 2011.
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Data records 4 through 9 display the manner in which a single swap transaction may result in multiple (six) positiamoErog@8.41n

contrast data records-B resuled from three swap transactions. The position of SD1 resulting from swap D cannot be combined with SD1's
positions resulting from swaps A, B, and C because the commaodity reference price is different and thegfutaiest month also differs.
Swaps A, B, C, and D are similar however, in that they are all uncleared, all result in heating oil positions, andeangedl without the

use of an execution facility.

For the calculation of the notional value of tliufes equivalent positions resulting from swap D, assume on 9/01/2011 that the price of the
Oct 2011 heating oil futures contract settled at $3.1000 per gallon, and that the price of tB@1lamontract was $3.0000 per gallon, and
that the price obec2011 contract wa$2.9000 per gallon

Data records 1a11

Data records 1@nd 11(shownbelow) containposition recordgfrom the perspective of SD1 only@sulting from a cleared swgpwap E)
between SD1 and its clearing member counterparty, ABC_Ctpdiris important to note that other than the fact that the swap is cleaded
centrally executedt is otherwise quite similar to swap C, which also resulted in a position of 10Sé&pa§11 futures contract equivalents.
However, per thénstructionsin §204(b), SD106s positions in otherwise similar <clear
single data record, and are to instead be reported sepafdtelgeneration of futures equivalent positions and notional values is similar to
theprocess discussed in data recoress 1

: Non-delta Non-delta  Delta Delta
Clearing Futures Price Cleared/ CcFTC Non- Adjusted  Adjusted Adjusted Adjusted
Cou’\:\:r:zarty Org Commodity Equivalent Reference Undleared Clearing Commodity Position Type Execution  Long Swap Short Swap ~ Put/Call  Swaption Strike Standard Long Short Long Short

" nterparty
Reportin Counterpart Reporting Day : " . i
P 9 Position P porting bay Cleared Code Month and Month and . Org Reference Price Indicator Facility Position Position Indicator Date Swaption . .
: yID Indicator : Price : Swaption Swaption Swaption Swaption
Indicator Product ID Year Year Identifier Indicator position  Position Position  Position

Long Swap or  Short Swap or
Swaption Swaption
Notional Value Notional Value
Position Position

Principal/Cou

Commission 102S Swap Swaption

HEATING OIL-NE
Data SD1 Principal CP_00 SD1 1723(1)168?62100 CPID_04 NYMEXHC 2011-09 True CCO_ID_1 YORK (BARGE) Other EX2 100.0000 $12,600,000.00
o } PLATTS U.S.
HEATING OIL-NE
CPID_04 NYMEXHC 2011-09 True CCO_ID_1 YORK (BARGE) Other EX2 100.0000 $12,600,000.00
PLATTS U.S.

Data 2011-09-01
SD1  Counterparty ~CP_04 ABC_Clearing, ;. 0"

SD16s counterparty to this swap, ABC_Clearing, i s a derl®.4.ini ng |
this examplethe positions resulting from swapviould be reportethy ABC_Clearingand perhaps combined with other like positions that

the clearing member hold&/hen ABC_Clearing reports this swap from their perspective, they would identify that they hold as an Agent, and
not as a Principal, a position of 100 short Sep 20YMBX HO futures equivalent positions. Likewise, ABC_Clearing would report SD1 as
having a Customer, and not Counterparty, position of 100 long Sep 2011 NYMEX HO futures equivalent positions. Thigealternati
terminology would be employed to indicate tieéationship between the clearing member and its customer.

Data records 1217
Data records 12 througtv Ishownbelow) result from swap$, G, and H. Thesareunclearechatural gas swapsetween the swap dealer
SD1 and counterparties XYZ_Firm, WVU_Firend Energy_Firm_1, respectivelyhe contract size for the NYMEX natural gas contract is
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10,000 MMBTU per month, therefore the total notional size of swaps F, G, and H is 250, 75, and 100 futures equivalents|yespe

: Non-delta Non-delta  Delta Delta
Commission Principal/Cou 102S Swap Clearing Futures Price Cleared/ CFTC Swaption Non- Adjusted  Adjusted Adjusted Adjusted Long Swap or - Short Swap or
Data nterparty Counterparty Org Commodity Equivalent Reference Clearing Commodity Position Type Execution  Long Swap Short Swap  Put/Call  Swaption Standard Swaption Swaption
Reporting Counterpart Reporting Day Uncleared ki Long Short Long Short
records Position Name Cleared Code Month and Month and Org Reference Price Indicator Facility Position Position Indicator Date Swaption Notional Value Notional Value
Entity ID yID Indicator Price Swaption Swaption Swaption Swaption
Indicator Product ID Year Year Identifier Indicator y Position Position
Position _Position _Position _Position
Data . 2011-09-01 NATURAL GAS-
record 12 SD1 Principal CP_00 SD1 17:00:00-05:00 NYMEX NG 2011-11 False NYMEX Other 200.0000 100.0000 $9,000,000.00  $4,500,000.00
Data 2011-09-01 NATURAL GAS-
record 13 SD1 Principal CP_00 SD1 17:00:00-05:00 NYMEX NG 2011-12 False NYMEX Other 125.0000 $5,550,000.00
Data 2011-09-01 NATURAL GAS-
record14  SD1  Countemarty CP_05  XVZFirm oo " NYMEX NG 2011-11 False NYMEX Other 125.0000 $5,625,000.00
Data 2011-09-01 NATURAL GAS-
record 15 Sb1 Counterparty ~ CP_05 XYZ_Firm 17:00:00-05:00 NYMEX NG  2011-12 False NYMEX Other 125.0000 $5,550,000.00
Data 2011-09-01 NATURAL GAS-
record 16 SD1 Counterparty ~ CP_06 WVU_Firm 17:00:00-05:00 NYMEX NG 2011-11 False NYMEX Other 75.0000 $3,375,000.00
Data Energy_Firm_ 2011-09-01 i - NATURAL GAS-
record 17 SD1 Counterparty  CP_01 1 17:00:00-05:00 NYMEX NG 2011-11 False NYMEX Other 100.0000 $4,500,000.00

Swaps F, G, and H yield sposition records on 9102011 for a number of reasori®or one, these data records reflect a scenario where a
principal or counterparty position may consist of both long and short futures equivalent positions. Second, two ofthaphetributing

to these data records generate futures equivalent positions in a single futures contract month, while the third genesatgsiitiatiare
positions in two futures contract months.

Swap F results in long futures equivalent positions of 125 NYMEX natassNgv 2011 andDec 2011 contracts for SD1, and opposite
positions for the counterparty XYZ_ Firm. XYZ Dei20lhidorg pgsitios of 1260 n s
futures equival ents i s s hoNen20ilitongduutes equivalents redulting om Savapd- ar8 §hawn $n ddta?2 5
record 12, al oNog20M pasition & THINYMEX futunesgequivalents obtained from swap G.

Additionally, data record 12 shows SD1 with a short position ofN®32011 NYMEX natural gas futures equivalents. This short position
arises from swap H, where SD1 is floating price payer and the counterparty, Energy_Firm_1, is the fixed price payer. EnergysFirm_1
position resulting from swap H is found in data record 17.

For the calculation of the notional value of the futures equivalent positions resulting from swaps F, G, and H, assur#dbh ®at the

price of theNov 2011 natural gas futures contract settled at $4.5000 per MMBTU, and that the pric®et @11 contract was $4.4000
per MMBTU.
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Data records 1819
Data recads 18 and 19(shownbelow) result from swap |, which in this example is a natural gas swap transaction with optionality (also
referred to as a swaptionin this exampleassumehe swaptiorcannot beexerciseduntil 9/14/2011

Non-delta Non-delta  Delta Delta

Clearing Futures Price Cleared/ CFTC Swaption Non- Adjusted  Adjusted Adjusted Adjusted
Cou’sterparty Org Commodity Equivalent Reference Undleared Clearing Commodity Position Type Execution  Long Swap Short Swap  Put/Call  Swaption Strike Standard Long Short Long Short

Reporting Day - : : ) y
ame porting bay Cleared Code Month and Month and Org Reference Price Indicator Facility Position Position Indicator Date Swaption " .
Swaption Swaption Swaption Swaption

yID Indicator Price
Position _ Position _Position _Position

Long Swap or  Short Swap or
Swaption Swaption
Notional Value Notional Value
Position Position

Commission Principal/Cot 102S Swap

N nterpart
Reporting P Counterpart

" Position
Entity 1D
Y Indicator

Data
records
Product ID Year Year Identifier Indicator

$4.5000
Data SD1 Principal CP_00 SD1 2011-00-01 NYMEX NG 2011-11 False NATURAL GAS) Other Call 2011-09-14 per Standard 100.0000 90.0000 $4,500,000.00
record 18 - 17:00:00-05:00 NYMEX MMBTU

$4.5000
Data Energy_Firm_ 2011-09-01 1 - NATURAL GAS- .
record 19 SD1 Counterparty ~ CP_07 1 17:00:00-05:00 NYMEX NG 2011-11 False NYMEX Other Call 2011-09-14 M’CI:’TU Standard  100.0000 90.0000 $4,500,000.00

Assume in this example that the delta factor on this option is .9, as the settlement price on 9/01/2011 is $5.0000 peamnMBg U
swaption strike is $4.5000 per MMBTU. However, the swaption doesxpate until 9/14/2011, so there is a small chance that the swaption
may expire out of the money.

Because thewaption istradingclose toparity, the nordelta adjusted and the dehldjusted positions amot very different If the swaption
deltahadbeen onethen the delta adjusted swaption positions woultheesame athe nondelta adjusted swaption positions.

As in previous examples, for the calculation of the notional value of the futures equivalent positions resulting fronassuapelon
9/01/2011 that the price of tidéov 2011 natural gas futures contract settledsa@@0per MMBTU. Multiply this value by the deltadjusted
positions to calculate the notional values.

Data records 25

Swap J results in data records-Z® (shown below). The calculation of the futures equivalent positions resulting from swap J is more
complex thanin previously discussed swaps. Swap J is a cleared soybean swap between STA. dQdalthough these entities are
anonymously matched at the execution faciltgsume thaSD1 and its nomeporting counterpart{CP_10)both use CM1 as their clearing
member.Swap Jhas three calculation perigdsachone calendar month in length. Furthermore, the floating price is calculated as the
arithmetic average of the daihextto-expire futures price across each calculation périod.

As was the case with data records1ll) SD1 reports their position as principal and their clearing member (CM1) as having a counterparty
position. If CM1 were to report this trade, theywbule f er ence SD16és position as customer and

! For an example of the futures equivalent conversion of a similar average price swap, please refer to Example 1 of Agpered@omission's Final Rule for Part

20, as published in the Federal Register, and available hepe//www.cftc.gov/ucm/groups/public/@Irfederalregister/documents/file/2@0b4a.pdf
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Non-delta Non-delta  Delta Delta Long Swapor| Short Swap or

Swaption Swaption
Notional Value Notional Value
Position Position

Clearing Futures Price CFTC
Org Commodity Equivalent Reference Cleared/ Clearing Commodity Position Type Execution  Long Swap Short Swap  Put/Call  Swaption Adjusted . Adjusted  Adjusted Adjusted
Uncleared ul Long Short Long Short
eared Code Month and Month and Org Reference Price Indicator Facility Position Position Indicator Date Swaption
Indicator Price Swaption Swaption Swaption Swaption
Product ID Year Year Identifier Indicator y
Position _Position _Position _Position

Commission Principal/Cou 102S Swap Swaption N
nterparty Counterparty

Reporting Counterpart Reporting Day
Position Name Cl

Entity ID yID
Indicator

bata SD1 Principal CP_00 SD1 172%168?(;2160 CDIP_08 CBTS 2011-09 True CCO_ID_2 SOYBEANS-CBOT  Other EX2 46.6667 $3,266,900.00

bata SD1 Principal CP_00 SD1 133;283;2100 CDIP_08 CBTS 2011-11 True CCO_ID_2 SOYBEANS-CBOT  Other EX2 200.0000 $14,500,000.00

Data 2011-09-01
i x 2 ¥
recordz2 SP1 Principal CP_00 SDI - ino00s00 COIP-08  CBTS  2012:01 True  CCO_ID_2 SOYBEANS-CBOT  Other EX2 53.3333 $3,999,750.00

Data 2011-09-01
- 2 ¥
record 23 Sb1 Counterparty ~ CP_08 Cm1 17:00:00-05:00 CDIP_08 CBTS 2011-09 True CCO_ID_2 SOYBEANS-CBOT  Other EX2 46.6667 $3,266,900.00

Data 2011-09-01
R 2 -
record 24 SD1 Counterparty  CP_08 CM1 17:00:00-05:00 CDIP_08 CBTS 2011-11 True CCO_ID_2 SOYBEANS-CBOT  Other EX2 200.0000 $14,500,000.00

Data 2011-09-01
- 2 - ,999, 750.
record 25 SD1 Counterparty  CP_08 CM1 17:00:00-05:00 CDIP_08 CBTS 2012-01 True CCO_ID_2 SOYBEANS-CBOT  Other EX2 53.3333 $3,999,750.00

Becausdhe CBOTsoybearcontract has a size of 5,000 bushals] the total notional quantity of the swap is 1,500,000 bughelsotional
guantity of swap Jer calculation period on 9/01/2011 equa®®,000 bushels, or 100 futures contract equivalents.

Determinng the futures equivalent mor{#) for an average price swap like swap J necessitates referencing the product calendar of the
relevant futures contract. The first calculation period spans September 01, 2011 through September 30, 2011. ThetROndatypsiees

across this calculatioperiod do not correspond to a single futures equivalent month; instead thm-aegire CBOT soybean futures
contract is the Se@011 contract during the September®dptember 14 time period. From SeptembeSé&ptember 30, when the first
calculation paod of swap J is over, the netd-expire CBOT soybean futures contract is the 1261 contract. Therefore, on 9/01/2011,
14/30ths of futures equivalent positions of the notional quantity assigned to the first calculation period are assiiSap201h contract

month while 16/30ths of the notional quantity are assigned to the&0dv contract month.

Further translated into futures equivalents, on 9/01/2011 the first calculation period of swap J results in 480471 8epres equivalent
positiors and 53.33 No2011 futures equivalents.

Similarly, the second calculation period spans October 01, 2011 through October 31, 2011. ‘Ttxexmre futures contract during this
entire calculation period is the N@@11 futures contract (the CBOT does hst an October futures contract). The full notional quantity of
the second calculation period is therefore priced using the 204\t futures contract, and the resulting futures equivalent position on
9/01/2011 is 100.

The third calculation period ofnap J spans November 01, 2011 through November 30, 2011. Ths+ssxyire futures contract is the Nov
2011 contract up until it settles on 11/14/2011. Thereafter, for the remaining pricinop ddgyygembery the nexito-expire futures contract is
the Jan2012 contract (the CBOT does not list a December futures con#actrdingly, on 9/01/201,114/30th of the notional quantity of
the third calculation period are reported as OL1 futures equivalent positions (46.67 contracts), and 16/30ths areedeasrfar2012
futures equivalent positions (53.33 contracts).

When SD1 reports its principal and counterparty positions for swap J on 9/01/2011, it will therefore report a shortpuaitgrabf 46.67

Sep2011 futures equivalent position)0 Nov 2011 futures equivalent positions, and 53.33 2@h2 futures equivalent positions. The

counterparty to swap J, CM1, will be shown to have the opposite position fromT&BXutures equivalent position of 200 N2011
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contracts results from all three aallation periods of the swap.

Because this swap is brought to clearing, SD1 would report CM1 as the counterparty instead of the original counteepsitgadCih_10.
If CP_10 was also a reporting entity, they would likewise report CM1 as their caantyefifhe clearing process essentially produces two
transactions with the clearing member on the long side and the short side, standing between the original counterpastiap.to th

For the calculation of the notional value of the futures equivaldrewap J on 9/01/2011, assume that the B contract price is 1400
cents per bushel, the N@011 contract price is 1450 cents per bushel, and theQlancontract price is 1500 cents per bushel. Accordingly,
the notional values of the futures equeral positions discussed in the previous paragrapB3g66,900 for the 46.67 S@011 contracts,
$14,500,000 for the 200 N&011 contracts, and $3,999,750 for the 53.3320d12 contracts.

Data records B-27
Data records and Z (shown belowdisplay the principal and counterparty positions resulting from a daily natural gas swaK{jswhjs

swap is transacted on August 31, 2011, iarsblelypriced off the published price of the Platts Gas Daily Henry Hub on September 01, 2011.
Because th&eptember NG contract delivers on September 01, 2011, the positions resulting from this daily swap woukDb# fBtyres
equivalentsFurthermorealthoughswap K is a daily swap, the particular day of its expiratiamisncluded in the futures equalent month

and year fieldInstead, the position resulting from this one particular swap would only be reported for a single reporting day.

Swaption Swaption Swaption Swaption
Position _Position _Position _Position

Long Swap or  Short Swap or
Swaption Swaption
Notional Value Notional Value
Position Position

Commission Principal/Cou 1025 Sway Clearing Futures Price Cleared/ CFTC
Data " nterparty e as Counterparty . . Orlg  Commodity Equivalent Reference """~ Clearing ~ Commodity Position Type Execution LongSwap ~ ShortSwap Put/Call Swaption ;
POMNg position At Na PONIDY cleared  Code  Monthand Monthand e Org  Reference Price  Indicator  Facilty Position Posiion  Indicator  Date Swaption
Entity ID N yID Indicator g Price .
Indicator Product ID Year Year Identifier Indicator

Swaption

Data 2011-09-01 NATURAL GAS-
eomas SDL  Prncipal  CcPO0  sD1 o el NYMEXNG 201108 False LOUISANA (HENI  Other 100.0000 450000000
HUB)-GAS DAIL
NATURAL GAS-
NYMEX NG 2011-09 False LOUISANA (HENI Other 100.0000 $4,500,000.00

Data Energy_Firm_ 2011-09-01
2 HUB)-GAS DAIL

recorgz7  SPL  Counterparty  CP_02 17:00:00-05:00

As in previous examples, for the calculation of the notional value of the futures equivalent positiongyrésualt swap K assume on
9/01/2011 that the price of the natural gas cash market survey was $4.5000 per MMBTU.
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Data records28-52

Data recordf8-52 (shown below) displaghe same information as displayeddatarecordsl-27, which pertain tothe positions resiting

from swap transactiaA-K, buton the followingreportingday (9/02/2011)as they would be reported kwap dealer SD1AIl of the data
records are unchanged excdpta recordd6 and49, which correspond to data recor2i3 and 23 Additionally, data record26 and 27ave
no equivalent on 9/02/201decause they represent positions from a dailgp (swapK), and the swap is no longer opam 9/02/2011and
therefore there are no associated positions.

: Non-delta Non-delta  Delta Delta
Principal/Cou Clearing Futres  Price cFTC Non- Long Swap or  Short Swap or
) ' " ) ) A " !
Data  COMMISSION ety 102 SWAP o i party Org  Commodity Equivalent Reference €2 Cieaing  Commodity  Position Type Execution LongSwap ~ ShortSwap PutCall Swaption SV2PUOM giangarg Adiusted  Adjusted Adjusted Adjusted g o Swaption
Reporting Y Counterpart Reporting Day Uncleared . ) u > > ' trike ¢ Long  Shot  Long  Short > >
records ) Position Name Cleared  Code  Monthand Month and Org  Reference Price Indicator  Facility ~ Position Position  Indicator  Date ™€ Swaption J : " Notional Value Notional Value
Entity 1D S yID Indicator Price ° Swaption Swaption Swaption Swaption 2 2
Indicator Product ID Year Year Identifier Indicator 1" ! ’ ’ Position Position
Position Position Position  Position
HEATING OIL-NE
baia sp1 Principal  CP_00 sp1 2011-00-02 NYMEX HO  2011-09 False YORK (BARGE)  Other 200.0000 $26,040,000.00
record 28 17:00:00-05:00
PLATTS U.S
) HEATING OIL-NE
Data SDI  Counterpaty Cp_op Cneroy-Fim. 2011-09-02 NYMEX HC  2011-09 False YORK (BARGE)  Other 50.0000 $6,510,000.00
record 29 1 17:00:00-05:00
PLATTS U.S
HEATING OIL-NE
Data SD1  Counterpay cp_oz Cnerdy-Firm. 2011-00-02 NYMEX HC  2011-09 False YORK (BARGE) ~ Other 150.0000 $19,530,000.00
record 30 17:00:00-05:00
PLATTS U.S
Data 2011-09-02 HEATING OIL-NE
eonday DL Principal  CP_00 SDL 000500 NYMEX HC  2011-10 False VoRkamEx Oher 350.0000 $45,570,000.00
Data 2011-09-02 HEATING OIL-NE
oo DL Principal  CP_00 DL e NYMEX HO  2011-11 False ORI Other 350.0000 $44,100,000.00
Data 2011-09-02 HEATING OIL-NE
eomazs  SOL Principal  CP_00 DL os00 NYMEX HO  2011-12 False ORI Other 350.0000 $42,630,000.00
Data Energy_Firm_~ 2011-09-02 HEATING OIL-NE
‘eomaas  SPL  Counterpaiy CP_03 y 1700:00.08:00 NYMEX HO  2011-10 False VoRkmEx Oher 350.0000 $45,570,000.00
Data Energy_Firm  2011-09-02 R HEATING OIL-NE
reomags  SPL  Counterpary CP_03 3 170000.05:00 NYMEX HO  2011-11 False VoRKmex Oher 350.0000 $44,100,000.00
Data Energy_Firm  2011-09-02 ) HEATING OIL-NE
oo SDL Counterpay  CP_03 y Preysytol NYMEX HO 201112 False ORK e Other 3500000 $42,630,000.00
oata 20110602 | HEATING OIL-NE
spb1 Principal  CP_00 sp1 U092 CpID 04 NYMEXHO 2011-09 True  CCO_ID_L YORK (BARGE)  Other Ex2 100.0000 $12,600,000.00
record 37 17:00:00-05:00
PLATTS U.S
Data 2011-09-02 HEATING OIL-NE
SD1  Counterpay CP_04 ABC_Clearing, oroo >  CPID_04 NYMEXHO 2011-09 Tue  CCO_ID_L YORK (BARGE)  Other EX2 100.0000 $12,600,000.00
record 38 17:00:00-05:00
PLATTS U.S
Data 2011-09-02 NATURAL GAS-
oy SDL Principal  CP_00 SDL 000500 NYMEX NG 2011-11 False NYMEX Other 200.0000 100.0000 $9,000,000.00  $4,500,000.00
Data 2011-09-02 NATURAL GAS-
oo o SOL Principal  CP_00 DL e NYMEX NG 2011-12 False v Other 125.0000 $5,550,000.00
Data 2011-09-02 NATURAL GAS-
record 41 SD1 Counterparty ~ CP_05 XYZ_Firm 17:00:00-05:00 NYMEX NG  2011-11 False NYMEX Other 125.0000 $5,625,000.00
Data 2011-09-02 NATURAL GAS-
weomaaz SPL  Counterpany P05 XvZ_Fim oo NYMEX NG 2011-12 False NYVEX Other 125.0000 $5,550,000.00
Data  2011-09-02 NATURAL GAS-
reomaa3  SDL  Counterpary  CP_O6  WVUFim oo NYMEX NG 2011-11 False NYMEX Other 75.0000 $3,375,000.00
Data Energy_Firm  2011-09-02 1 i NATURAL GAS-
oo, SDL Counterpary  CP_OL " Pereysytol NYMEX NG 2011-11 False NYMEX Other 100.0000 $4,500,000.00
Data 2011-09-02 NATURAL GAS- $4.5000
oomeas  SOL Principal  CP_00 DL e NYMEX NG 2011-11 False NYMEX Other Call  2011-09-14 per  Standard 100.0000 90.0000 $4,500,000.00
MMBTU
Data Energy_Firm ~ 2011-09-02 NATURAL GAS- $4.5000
eomaas  SPL  Counterpany  CP_O7 N 70000.08:00 NYMEX NG 2011-11 False NYVEX Other cal  2011-09-14 Lo Standard  100.0000 90.0000 $4,500,000.00
Data 2011-09-02
. 2 y
comaar  SOL Principal  CP_00 SDL o ooomoo COIP-08  CBTS  2011:09 Tue  CCO_ID_2 SOYBEANS-CBOT  Other Ex2 43.3333 $3,033,100.00
Data 2011-09-02
. 2 y
oo 5 SDL Principal  CP_00 SD1 e hego CDIP08  CBTS 201111 True  CCO_ID_? SOYBEANS-CBOT  Other Ex2 200.0000 $14,500,000.00
Data 2011-09-02
' 2 y
eomazo SOL Principal  CP_00 SDL o oomgo COIP-08  CBTS 201201 True  CCO_ID_? SOYBEANS-CBOT  Other Ex2 53.3333 $3,999,750.00
bata SD1  Counterpary CP_08 cm 210902 onp o3 caTs 201109 True  CCO_ID_? SOYBEANS-CBOT  Other Ex2 43.3333 $3,083,100.00
record 50 i B 17:00:00-05:00 B - - 093,100/
bata SD1  Counterparty ~ CP_08 cm 10902 onp o3 caTs 201111 True  CCO_ID_2 SOYBEANS-CBOT ~ Other Ex2 200.0000 $14,500,000.00
record 51 Jinkd ~ 17:00:00-05:00 ~ -+ g 900000
bata SD1  Counterparty CP_08 cm 2010902 oyp g5 cRTS 201201 True  CCO_ID_2 SOYBEANS-CBOT  Other Ex2 53.3333 $3,999,750.00
record 52 pary - 17:00:00-05:00 ~ -o-¢ g 999,150

Data recordg7 and50 show smaller principal and counterparty positions than shown on 9/01(iaGddta records 20 and 23)r the reason
that these swapsnvolved average pricingRecallfrom the earlier discussion of swap J that the futures equivalent positions resulbhé&om
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daily average settlements of multiple futures contract months in three calculation periods. On 9/02/2011, oniyGh# foyres equivalent
position has changed relative to the day before; the20dd and Ja2011 futures equivalent positions ane same as previously reported.
The Sep2011 futures equivalent position now corresponds to 13 of the 30 total pricing days that correspond to the first cpéidation
and therefore the Se2011 futures equivalent position is 4333 contracts.

Further assume that the spot or futures settlement price of all reference prices is the same on 9/02/2011 as on 9/01/2efdreahe s
no change in the notional value of the reported positions.

Data recordss3-70

Data record$3-70 (shown belowXisplaythe position reports generated by clearing menddi for report date 9/01/2014nd 9/02/2011
based on swap Assume CM1 has no other open paired swaps other than sRapall that CM1 is the clearing member for both SD1 and
CP_10, thailtimatecounterparties to that cleared swajze they are matched at the trading venue.

As such, CM1 reports data recof®355 and62-64 for its agentpositions, and the other data records pertain to the positions of the original
counterparties to the swap, SBdd CP_10. From the perspective of CM1, thesecustomersre the beneficial owners of positiamaded
andclearedandthey are identified using the 102S Swap Counterparty ID and Counterparty Name festibtished by CM1Accordingly,

CM1 will use a different 102S Identifidor SD1than SD1 uses to identify itself; 102S Identifiers are created by and specific to each
reporting entity, so this arrangement is expected. Similarly, CM1 uses a different 102S Identifieadenipositions than SD1 used when
reporting CM1 as a counterparty.
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Delta Delta

. Principal/Cou Clearing Futures CFTC : . . Long Swap or Short Swap or
Data Commission nterparty 1025 Swap Counterparty Org Commodity Equivalent Reference Cleared/ Clearing Commodity Position Type Execution  Long Swap Short Swap Adjusted  Adjusted  Adjusted Swaption Swaption
Reporting Counterpart Reporting Day Uncleared Long Short
records Position Name Cleared Code Month and Month and Org Reference Price Indicator Position Position Notional Value Notional Value
Entity ID yID Indicator Swaption Swaption Swaption
Indicator Product ID Year r Identifier Position Position
Position _Position
Data 2011-09-01 )
Ccm1 Agent CM_00 Ccm1 ) y CPID_08 CBTS 2011-09 True CCO_ID_2 SOYBEANS-CBOT  Other 46.6667 46.6667 $3,266,900.00  $3,266,900.00
record 53 17:00:00-05:00
Data 2011-09-01 1
Ccm1 Agent CM_00 Ccm1 CPID_08 CBTS 2011-11 True CCO_ID_2 SOYBEANS-CBOT  Other 200.0000 200.0000 $14,500,000.00 $14,500,000.00
record 54 17:00:00-05:00
Data 2011-09-01 4
Ccm1 Agent CM_00 Ccm1 ) y CPID_08 CBTS 2012-01 True CCO_ID_2 SOYBEANS-CBOT  Other 53.3333 53.3333 $3,999,750.00  $3,999,750.00
record 55 17:00:00-05:00
Data CM1 Customer SD1 CP_AB 2011-09-01 CPID_08 CBTS 2011-09 True CCO_ID_2 SOYBEANS-CBOT  Other 46.6667 $3,266,900.00
record 56 - 17:00:00-05:00 - -1 ) o
Data 2011-09-01
- 3 y
record 57 CM1 Customer SD1 CP_AB 17:00:00-05:00 CPID_08 CBTS 2011-11 True CCO_ID_2 SOYBEANS-CBOT  Other 200.0000 $14,500,000.00
Data 2011-09-01
X 2 y
record 58 Ccm1 Customer SD1 CP_AB 17:00:00-05:00 CPID_08 CBTS 2012-01 True CCO_ID_2 SOYBEANS-CBOT  Other 53.3333 $3,999,750.00
bata Ccm1 Customer CP_10 CP_10 2011-00-01 CPID_08 CBTS 2011-09 True CCO_ID_2 SOYBEANS-CBOT  Other 46.6667 $3,266,900.00
record 59 = = 17:00:00-05:00 - - . e
bata Ccm1 Customer CP_10 CP_10 2011-00-01 CPID_08 CBTS 2011-11 True CCO_ID_2 SOYBEANS-CBOT  Other 200.0000 $14,500,000.00
record 60 - = 17:00:00-05:00 - - i AN
Data Ccm1 Customer CP_10 CP_10 2011-00-01 CPID_08 CBTS 2012-01 True CCO_ID_2 SOYBEANS-CBOT  Other 53.3333 $3,999,750.00
record 61 - - 17:00:00-05:00 - - i e
bata CM1 Agent CM_00 CM1 2011-09-02 CPID_08 CBTS 2011-09 True CCO_ID_2 SOYBEANS-CBOT  Other 43.3333 43.3333 $3,033,100.00  $3,033,100.00
record 62 9 - 17:00:00-05:00 -~ -+ - - e e
Data CcM1 Agent CM_00 CcM1 2011-09-02 CPID_08 CBTS 2011-11 True CCO_ID_2 SOYBEANS-CBOT  Other 200.0000 200.0000 $14,500,000.00 $14,500,000.00
record 63 9 - 17:00:00-05:00 - -1 : . e R
Data Ccm1 Agent CM_00 Ccm1 2011-00-02 CPID_08 CBTS 2012-01 True CCO_ID_2 SOYBEANS-CBOT  Other 53.3333 53.3333 $3,999,750.00  $3,999,750.00
record 64 9 - 17:00:00-05:00 - - } : T U
Data Ccm1 Customer SD1 CP_AB 2011-00-02 CPID_08 CBTS 2011-09 True CCO_ID_2 SOYBEANS-CBOT  Other 43.3333 $3,033,100.00
record 65 - 17:00:00-05:00 - - i e
Data Ccm1 Customer SD1 CP_AB 2011-00-02 CPID_08 CBTS 2011-11 True CCO_ID_2 SOYBEANS-CBOT  Other 200.0000 $14,500,000.00
record 66 - 17:00:00-05:00 - - : RN
Data CM1 Customer SD1 CP_AB 2011-09-02 CPID_08 CBTS 2012-01 True CCO_ID_2 SOYBEANS-CBOT  Other 53.3333 $3,999,750.00
record 67 - 17:00:00-05:00 - -1 ) T
Data 2011-09-02
- 3 .
record 68 CcM1 Customer CP_10 CP_10 17:00:00-05:00 CPID_08 CBTS 2011-09 True CCO_ID_2 SOYBEANS-CBOT  Other 43.3333 $3,033,100.00
Data Ccm1 Customer CP_10 CP_10 2011-00-02 CPID_08 CBTS 2011-11 True CCO_ID_2 SOYBEANS-CBOT  Other 200.0000 $14,500,000.00
record 69 = = 17:00:00-05:00 - - i ARt
Data Ccm1 Customer CP_10 CP_10 2011-00-02 CPID_08 CBTS 2012-01 True CCO_ID_2 SOYBEANS-CBOT  Other 53.3333 $3,999,750.00
record 70 = = 17:00:00-05:00 - -1 i R

Datarecords71-78

Datarecords71-78 (shownbelow) displaypositions of a clearing memb@EF2) with its counterpart{BF1), as a result from Swap L, which

is an uncleared swapVhile many may casually refer to a product like this a spread swap, this product does not meet the definition of a
ATwoComponentlntercommoditySpreadod because it results swaparemor e
designd as fAOt her o6 in the Position Type Indicator field

While only the exposure of the CMX Gold portion of the swap renders this transaction a paired swap, consistent witimtieepgomided
above, the reporting entity, EF2 in this instancayld provide dta records to the Commission that show both the gold and Eurodollar
positions resulting from this intamommodity spread transactiorAs a result, swap L results in 8 data records for the first reporting day,
September 27, 2011.
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Non-delta Non-delta Delta Delta

Principal/Cou Clearing Futures Price CFTC Non- . . Long Swap or  Short Swap or
Data Commission nterparty 1025 Swap Counterparty Org Commodity Equivalent Reference Cleared/ Clearing Commodity Position Type Execution  Long Swap Short Swap ~ Put/Call  Swaption Swaption Standard Adjusted  Adjusted  Adjusted Adjusted Swaption Swaption
Reporting Counterpart Reporting Day Uncleared ril Long Short Long Short
records Position Name Cleared Code Month and Month and Org Reference Price Indicator Facility Position Position Indicator Date Swaption Notional Value Notional Value
Entity ID yID Indicator Price Swaption Swaption Swaption Swaption
Indicator Product ID Year Year Identifier Indicator Position Position
Position _Position _Position _Position
Data 2011-09-27
record 71 EF2 Principal CP_33 EF2 17:00:00-05:00 CMXGC  2012-12 False GOLD-COMEX Other 579.3743 $100,000,000.0C
Data . 2011-09-27
record 72 EF2 Principal CP_33 EF2 17:00:00-05:00 CMXGC  2013-12 False GOLD-COMEX Other 559.9104 $100,000,000.00
Data 2011-09-27 L
record 73 EF2 Principal CP_33 EF2 17:00:00-05:00 OTHER 2012-12 False EURODOLLARS-CME  Other $100,000,000.00 $100,000,000.0C
Data N 2011-09-27 L
record 74 EF2 Principal CP_33 EF2 17:00:00-05:00 OTHER 2013-12 False EURODOLLARS-CME  Other $100,000,000.00 $100,000,000.00
Data 2011-09-27
record 75 EF2 Counterparty ~ CP_45 BF1 17:00:00-05:00 CMXGC  2012-12 False GOLD-COMEX Other 579.3743 $100,000,000.00
Data 2011-09-27
record 76 EF2 Counterparty ~ CP_45 BF1 17:00:00-05:00 CMXGC  2013-12 False GOLD-COMEX Other 559.9104 $100,000,000.0C
Data 2011-09-27 L
record 77 EF2 Counterparty ~ CP_45 BF1 17:00:00-05:00 OTHER 2012-12 False EURODOLLARS-CME  Other $100,000,000.00 $100,000,000.00
Data 2011-09-27 L
record 78 EF2 Counterparty ~ CP_45 BF1 17:00:00-05:00 OTHER 2013-12 False EURODOLLARS-CME  Other $100,000,000.00 $100,000,000.0C

In Swap L, EF2aysto BF1 the difference in Eurodollar contract settlemants BF1pays to EF2 the difference in gold contract settlements.
Since the notional quantity of the swap is $100,000f606ach quarterly payment (delivery) and the contract sileeds€MX Gold contract

is 100 troy oz, EF2 has a positionlohg 559.9104 De@013 andshort579.3743 De@012 contracts, while BF1 holds the opposite positions
(100,000,000 / (settlement price of GCZ12 * 100) and 100,000,000 / (settlement price of GCZ13 * 100)).

Because the Eurodollar position records reported from this swap do not correspond to any contract listed in §20.2, tharneod@sigisated
with the appropriate Price Reference Month and Year, instead of a Futures Equivalent Month and Year. For then ca#loagonal values
and futures equivalent positions, assulme gettlement price for D&012 is $1726.0@er troy oz.and the settlement price for D@O13 is
$1786.00per troy oz. Beause of the prescribed positiceporting methodology, the notiahvalue of the positions resulting from this swap
is much larger that the net exposure of this swap to each counterparty. This will be the case with most swaps thae idiftdventte
between different prices.

Data records 79102

Data record¥9-102 (shown below) contain positions of a clearing member (EF1) with its counterparty (SD1), as a result from Swap M.
Since this trade results in exposure for each calendar month of 2012, 24 data records (one for each combination oot zaty to

the transaction) are transmitted to the Commis$ata records 7202 simply show swap M from the perspective of CM1 acting as agent to

its customer, SD1. SD1, as a reporting entity, would also be expected to provide reports on positions fighiremaits perspective as
principal and with its clearing member CM1 as counterparty.
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: Non-delta Non-delta  Delta Delta
Commission Principal/Cou 102S Swap Clearing Fu?ures Price Cleared/ CcFTC . " Swaption Non- Adjusted Adjusted Adjusted Adjusted Long Svyap or| Short Sv‘{ap or
Data . nterparty Counterparty " Org Commodity Equivalent Reference Clearing Commodity Position Type Execution  Long Swap Short Swap ~ Put/Call  Swaption . Standard Swaption Swaption
Reporting Counterpart Reporting Day Uncleared Strike Long Short Long Short
records Position Name Cleared Code Month and Month and Org Reference Price Indicator Facility Position Position Indicator Date Swaption Notional Value Notional Value
Entity 1D yID Indicator Price Swaption Swaption Swaption Swaption
Indicator Product ID Year Year Identifier Indicator Position Position
Position _ Position _Position _Position
Data 2011-09-01 NATURAL GAS- $4:5000
EF1 Agent CP_51 EF1 QHH NYMEX NG 2012-01 True CCO_ID_2 Other SEF2 Call 2011-12-28 per Standard  25.0000 20.0000 $900,000.00
record 79 17:00:00-05:00 NYMEX MMBTU
Data 2011-09-01 NATURAL GAS- $4:5000
EF1 Agent CP_51 EF1 QHH NYMEX NG 2012-02 True CCO_ID_2 Other SEF2 Call 2012-01-27 per Standard  25.0000 20.0000 $900,000.00
record 80 17:00:00-05:00 NYMEX MMBTU
Data 2011-09-01 NATURAL GAS: $4:5000
EF1 Agent CP_51 EF1 QHH NYMEX NG 2012-03 True CCO_ID_2 Other SEF2 Call 2012-02-27 per Standard  25.0000 20.0000 $900,000.00
record 81 17:00:00-05:00 NYMEX
MMBTU
Data 2011-09-01 NATURAL GAS: $4.5000
) - 2 -03-. X . .
record 82 EF1 Agent CP_51 EF1 17:00:00-05:00 QHH NYMEX NG 2012-04 True CCO_ID_: NYMEX Other SEF2 Call 2012-03-28 per Standard  25.0000 20.0000 $900,000.00
MMBTU
Data 2011-09-01 NATURAL GAS- $4.5000
c) - 2 -04- . . .
record 83 EF1 Agent CP_51 EF1 17:00:00-05:00 QHH NYMEX NG 2012-05 True CCO_ID_: NYMEX Other SEF2 Call 2012-04-26 M&eBrTU Standard  25.0000 20.0000 $900,000.00
Data 2011-09-01 NATURAL GAS. $4:5000
c] X 2 -05- . . .
record 84 EF1 Agent CP_51 EF1 17:00:00-05:00 QHH NYMEX NG 2012-06 True CCO_ID_: NYMEX Other SEF2 Call 2012-05-29 M’CISBTTU Standard  25.0000 20.0000 $900,000.00
Data 2011-09-01 NATURAL GAS: . 0
record 85 EF1 Agent CP_51 EF1 17:00:00-05:00 QHH NYMEX NG 2012-07 True CCO_ID_2 NYMEX Other SEF2 Call 2012-06-27 per Standard  25.0000 10.0000 $425,000.00
MMBTU
Data 2011-09-01 NATURAL GAS- 8. 0
EF1 Agent CP_51 EF1 . y QHH NYMEX NG 2012-08 True CCO_ID_2 Other SEF2 Call 2012-07-27 per Standard  25.0000 10.0000 $425,000.00
record 86 17:00:00-05:00 NYMEX MMBTU
Data 2011-09-01 NATURAL GAS- $4:5000
EF1 Agent CP_51 EF1 QHH NYMEX NG 2012-09 True CCO_ID_2 Other SEF2 Call 2012-08-29 per Standard  25.0000 10.0000 $425,000.00
record 87 17:00:00-05:00 NYMEX MMBTU
Data 2011-09-01 NATURAL GAS: s 0
record 88 EF1 Agent CP_51 EF1 17:00:00-05:00 QHH NYMEX NG 2012-10 True CCO_ID_2 NYMEX Other SEF2 Call 2012-09-26 per Standard  25.0000 10.0000 $425,000.00
MMBTU
Data 2011-09-01 NATURAL GAS- $4.5000
EF1 Agent CP_51 EF1 Y QHH  NYMEXNG 2012-11 True  CCO_ID_2 Other SEF2 Call 20121029 per  Standard 25.0000 10.0000 $425,000.00
record 89 17:00:00-05:00
MMBTU
Data 2011-09-01 NATURAL GAS- $4:5000
EF1 Agent CP_51 EF1 ) y QHH NYMEX NG 2012-12 True CCO_ID_2 Other SEF2 Call 2012-11-28 per Standard  25.0000 10.0000 $425,000.00
record 90 17:00:00-05:00 NYMEX
MMBTU
Data 2011-09-01 NATURAL GAS: $4:5000
EF1 Customer CP_00 SD1 QHH NYMEX NG 2012-01 True CCO_ID_2 Other SEF2 Call 2011-12-28 per Standard 25.0000 20.0000 $900,000.00
record 91 17:00:00-05:00 NYMEX MMBTU
Data 2011-09-01 NATURAL GAS: $4.5000
EF1 Customer CP_00 SD1 P y QHH NYMEX NG  2012-02 True CCO_ID_2 Other SEF2 Call 2012-01-27 per Standard 25.0000 20.0000 $900,000.00
record 92 17:00:00-05:00 NYMEX
MMBTU
Data 2011-09-01 NATURAL GAS- $4.5000
EF1 Customer CP_00 SDb1 QHH NYMEX NG 2012-03 True CCO_ID_2 Other SEF2 Call 2012-02-27 per Standard 25.0000 20.0000 $900,000.00
record 93 17:00:00-05:00 NYMEX MMBTU
Data 2011-09-01 NATURAL GAS- $4:5000
EF1 Customer CP_00 Sb1 QHH NYMEX NG 2012-04 True CCO_ID_2 Other SEF2 Call 2012-03-28 per Standard 25.0000 20.0000 $900,000.00
record 94 17:00:00-05:00 NYMEX MMBTU
Data 2011-09-01 NATURAL GAS: s 0
EF1 Customer CP_00 SD1 QHH NYMEX NG 2012-05 True CCO_ID_2 Other SEF2 Call 2012-04-26 per Standard 25.0000 20.0000 $900,000.00
record 95 17:00:00-05:00 NYMEX
MMBTU
Data 2011-09-01 NATURAL GAS- 8. 0
EF1 Customer CP_00 SDb1 o, y QHH NYMEX NG 2012-06 True CCO_ID_2 Other SEF2 Call 2012-05-29 per Standard 25.0000 20.0000 $900,000.00
record 96 17:00:00-05:00 NYMEX MMBTU
Data 2011-09-01 NATURAL GAS- $4:5000
EF1 Customer CP_00 Sb1 QHH NYMEX NG 2012-07 True CCO_ID_2 Other SEF2 Call 2012-06-27 per Standard 25.0000 10.0000 $425,000.00
record 97 17:00:00-05:00 NYMEX MMBTU
Data 2011-09-01 NATURAL GAS: . 0
EF1 Customer CP_00 SD1 QHH NYMEX NG 2012-08 True CCO_ID_2 Other SEF2 Call 2012-07-27 per Standard 25.0000 10.0000 $425,000.00
record 98 17:00:00-05:00 NYMEX
MMBTU
Data 2011-09-01 NATURAL GAS. 8. 0
EF1 Customer CP_00 Sb1 o y QHH NYMEX NG 2012-09 True CCO_ID_2 Other SEF2 Call 2012-08-29 per Standard 25.0000 10.0000 $425,000.00
record 99 17:00:00-05:00 NYMEX MMBTU
Data 2011-09-01 NATURAL GAS- $4:5000
EF1 Customer CP_00 SDb1 QHH NYMEX NG  2012-10 True CCO_ID_2 Other SEF2 Call 2012-09-26 per Standard 25.0000 10.0000 $425,000.00
record 10C 17:00:00-05:00 NYMEX MMBTU
Data 2011-09-01 NATURAL GAS $4.5000
EF1 Customer CP_00 SD1 . N QHH NYMEX NG 2012-11 True CCO_ID_2 Other SEF2 Call 2012-10-29 per Standard 25.0000 10.0000 $425,000.00
record 101 17:00:00-05:00 NYMEX MMBTU
Data 2011-09-01 NATURAL GAS: 8 0
" EF1 Customer CP_00 SDb1 QHH NYMEX NG 2012-12 True CCO_ID_2 Other SEF2 Call 2012-11-28 per Standard 25.0000 10.0000 $425,000.00
record 10z 17:00:00-05:00 NYMEX MMBTU

In this example, on September 1, 2011, the settlement price of NYMEX NG for the JAN 2QIN 2012 contracts is $4.50 per MMBtu.

This example assumes that this pilieads the option with a strike price of $40have a delta factor of .8. The settlement price for JUL

2012iDEC 2012 is $4. 25. This | ed the optionds delta to be .4 f
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On September 1, 2011, EF1 has long exposure to each contraitt of the NYMEX NG commodity and SD1 has short exposure. The non
delta adjusted position in each futures equivalent month is 25. This is because each futures equivalent month hasjaanttywél
250,000 MMBtu and the size of the NYMEX NG comtras 10,000 MMBtu.

To find the delteadjusted positions, the reporting entity adjusted thedsdta adjusted position in each futures equivalent month by the
appropriate delta factor for that month. For the JAN 2012 futures equivalent month, thaticalouhs
([25 nondelta adjusted position]*[.8(delta factor)] = [20 dedidjusted positions]).

As these options are European style, they cannot be exercised before the expiration date of the option. Thereford) Ewill anushiBrue
to have their psitions reported in the swaptions fields until the expiration of each option.

Data recordsl03-106

Data record4.03-106 (shown below)isplaythe position reports generated by swap dealer SD3 for reporBdHi2011as a result ofwap

N, which isa commodity index swap where all of the exposures generated from the swap are reported in separate dafavegcdrds.
gualified as a commodity index transaction becausssgeitlanent isbased on two distinct commoditjeand the settlement does not itweo
the difference in price between those two commaodities.

Because one of the two commodities included in this swap (jet fuel) is not represented in §20.2, the value for the Cadateneldityent
should indicate A Otgergamiogtofeofuel poshionsTiee Cdnartodity Referenaer Pdice should indicate the price series
used for each commodity exposure. Additionally, all data records resulting from this swap should indicate that they asesimoler in the
Position Typdndicator fidd.

The futures equivalent month for the jet fuel positions includes the indicator for the Price Reference Month of Sepflectey,the fact
that there is no futures equivalemintract listed in 820.2 but that instead the pricing for the jet fimaponent of this commodity index swap
occurred during that calendar month.

Similarly to the abovementioned issue regarding the futures equivalent n@itng and short positions shown for the jet fuel components
of this commodity index swap cannot be displayed as the number of lots of some contract listed in 820.2. Instead, tistzacbiotheat
component of the index is to beported The units thatommodity is customarily priced in should be displayed as well. In this case, the
100,000 gallons of jet fuel used in the pricing of the commodity index swap are displayed in lieu of futures equivadeTs. posit

For the calculatiorof the notional valuef the futures equivalenhonth and price reference momibsitions resulting from these swaps,
assume on 9/01/2011 that the spot market prideeafing oil was $3.1000 per gallon and the spot market price of jet fuel was $3.3000 per
gallon.
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Non-delta Non-delta  Delta Delta

. Principal/Cou Clearing Futures Price CFTC . Non- Long Swap or Short Swap or
mmission 102S Sw: N leare N N " waption Al Al A A N "
pata | COMMISSION " varty | 2925 SWAB o0 ey ) Org  Commodity Equivalent Reference 2% Ciearing  Commodity | Posiion Type Execuion LongSwap  ShortSwap PutCall Swaption SW2PHOM giangarq Adiusted  Adjusted Adjusted Adjusted T oo Swaption
Reporting " Counterpart Reporting Day Uncleared > > ike Long Short Long Short >
records N Position Name Cleared Code Month and Month and Org Reference Price Indicator Facility Position Position Indicator Date N Swaption " " " Notional Value Notional Value
Entity 1D N yID Indicator = Price " Swaption Swaption Swaption Swaption - "
Indicator Product ID Year Year Identifier Indicator y Position Position
Position __Position __Position _Position
HEATING OIL-NE
Data 2011-09-01
A Sb3 Principal CP_10 SD3 . y NYMEX HC  2011-09 False YORK (BARGE) IndexOrBasket 10.0000 $1,302,000.00
record 102 17:00:00-05:00
PLATTS U.S.
JET FUEL-NEW
Data sSD3 Principal CP_10 SD3 2_01_1 09 0_1 OTHER 2011-09 False YORK (BARGE) IndexOrBasket 100.000.0000 $330,000.00
record 10¢ 17:00:00-05:00 Gallons
PLATTS U.S.
HEATING OIL-NE
Data 2011-09-01
" SD3 Counterparty CP_13 AIRLINE1 NYMEX HC  2011-09 False YORK (BARGE) IndexOrBasket 10.0000 $1,302,000.00
record 10¢ 17:00:00-05:00
PLATTS U.S.
JET FUEL-NEW
Data Sb3 Counterparty ~ CP_13 AIRLINEL 2_01‘1 09 0_1 OTHER 2011-09 False YORK (BARGE) IndexOrBasket 100,000.0000 $330,000.00
record 10€ 17:00:00-05:00 PLATTS U.S. Gallons

Data recordsl07-110

Data record4.07-110 (shown below) display the position records generated by CM1 for repor®/dé2@11based on swap O, a Basis swap
transacted on ICE and cleared at ICE Clear Europe Limitedhis swap icentrally executed and then cleared by CM1 on behalf of its
customer Gas Company Inc, CM1 reports positions with the Agent and Customer affiliations.

As per the guidance in the above note on reporting basis swapaditien Typdndicator should be nmked with a B for all position records
that are generated from this swdipis recommendedhat reporting entities decompose the exposures generated from this swap into the
relevantNYMEX NG and Houston Ship Channel natural gas positions.

Non-delta Non-delta Delta Delta

Commission Principal/Cou 102S Swap Clearing Futures Price Cleared/ CFTC Swaption Non- Adjusted  Adjusted Adjusted Adjusted Long Swap or - Short Swap or
Data nterparty Counterparty Org Commodity Equivalent Reference Clearing Commodity Position Type Execution  Long Swap Short Swap ~ Put/Call  Swaption Standard Swaption Swaption
Reporting Counterpart Reporting Day Uncleared Strike Long Short Long Short
records Position Name Cleared Code Month and Month and Org Reference Price Indicator Facility Position Position Indicator Date Swaption Notional Value Notional Value
Entity ID N yID Indicator el Price Swaption Swaption Swaption Swaption . .
Indicator Product ID Year Year Identifier Indicator y " " Position Position
Position  Position Position _Position
Data 2011-09-01 NATURAL GAS- TwoComponentl
record 107 CM1 Agent CM_00 CcM1 17:00:00-05:00 HXS NYMEX NG 2011-10 True ICEU NYMEX ocationalBasis ICE 10.0000 $350,000.00
NATURAL GAS-t
Data 2011-09-01 A TEXAS (HOUSTC TwoComponentl
record 10¢ Ccm1 Agent CM_00 Cm1 17:00:00-05:00 HXS NYMEX NG 2011-10 True ICEU SHIP CHANNEL'  ocationalBasis ICE 10.0000 $360,000.00
INSIDE FERC
Data Gas Compan  2011-09-01 NATURAL GAS- TwoComponentl
P e] - X
record 10¢ Ccm1 Customer CP_50 Inc 17:00:00-05:00 HXS NYMEX NG 2011-10 True ICEU NYMEX ocationalBasis ICE 10.0000 $350,000.00
NATURAL GAS-t
Data Gas Compan  2011-09-01 A R TEXAS (HOUSTC TwoComponentl
record 11¢ CcM1 Customer CP_50 Inc 17:00:00-05:00 HXS NYMEX NG 2011-10 True ICEU SHIP CHANNEL'  ocationalBasis ICE 10.000C $360,000.00

INSIDE FERC

For the calalation of the notional value of the futures equivalent positions resulting from these swapsie 0®/1/2011hat theNYMEX
natural gas contract settled at $3.5000 per MMBTU and the spot market price of natural gas at Houston Ship Channel Qvps $3.600
MMBTU.
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Datarecords111-112 and 113120

Data recordsl11-112 (shown below) display positions on 92@{1 of a swap dealer (SD5) and its Pension Fund counterparty in an
uncleared commodity index swap (swap P) that is reported in units of the Diversified Commodity Index. Data reeh2@s(d/$8 shown
below) display positions on the same reporting day resuitorg the same swap transacted by the same counterparties, but instead display
the resulting underlying positions of the Diversified Commodity Index in question, as reporting entities may choose tosdeaothp
separately report the exposures from suchlyets.

In contrast to swap N, which was customized and privatedgated and therefore not a commekiow commaodity index, swap P involves
the Dow Jone#JBS Energy Total Return Sulmdex”™ (DJ-UBS CITREN; Bloomberg ticker: DJUBENTRyvhich meets the digition of a
Diversified Commodity Index in 820.1. The commodity components of this indexatéweal gas, crude oil, unleaded gasoline, and heating
oil. Data records associated with this swap should indicate "IndexOrBasket" in the Position Type Ihelidator

Non-delta Non-delta  Delta Delta
Adjusted  Adjusted Adjusted Adjusted
Long Short Long Short
Swaption Swaption Swaption Swaption
Position _Position __Position _Position

Long Swap or  Short Swap or
Swaption Swaption
Notional Value Notional Value
Position Position

Principal/Cou Clearing Futures Price CFTC

Commission 102S Swap " Cleared/
Reporting nterparty Counterpart Counterparty Reporting Day Org Commodity Equivalent Reference Undleared
Entity ID Position yID Name Cleared Code Month and Month and Indicator Org Reference Price Indicator Facility Position Position Indicator Date Swaption

N Price
Indicator

Non-
Clearing Commodity Position Type Execution  Long Swap Short Swap  Put/Call  Swaption Sg‘aripkn:n Standard

Product ID Year Year Identifier Indicator

Diversified
Data N 2011-09-20
record 111 SDS Principal CcpP_zz SDS 17:00:00-05:00 Commodity 2011-09 False DJUBENTR IndexOrBasket $230,267.8373 $230,267.84
Index
Diversified
Commodity 2011-09 False DJUBENTR IndexOrBasket $230,267.8373 $230,267.84
Index

Data PENSION  2011-09-20
recod11; S0 Counterpary  CPAB by 17:0000-05:00

Disclaimer: Please note that this example only makes reference to and discusses the name, Bloomberg ticker, and commodity component:
a Dow Jones index product. The actual component weightings, settlement prices of underlying instrumentexavalues are not
referenced. Instead, this example makes use of hypothetical values for these yasaisies/n in the table below

The basecomponent weightings of the index in question are recalculated annually, and as such they are the same on all reparting days
2011. Assumé hat the published value of the index was 230.2678 on ¢
contract as defined by Dow Jones for the creation of this indexsuch, on 9/20/2011 the index value is calculated using the Nowembe
futures contract for all of the four energy commodity components of this index. However, when this index product isasepqutesition in

the full diversified index, the Price Reference Month would indicate September 2011, as this is the monthhitthittge index position is

held and the pricing occurs. If the index swap were to be held into additional calendar months, those Price Referenseultbatbis be
reportable.
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SwapP Index Component Values for Data Record4.13-120; Values for 9/20/2011
Index Baseline Values for 2011 Values on 9/20/2011

Commaodity Component Settlement Index Component Component Settlement Weighted Component

Components Weighting* Price* Multiplier * Weighting* Price* Values*
Crude Oil (CL) 30% $75.00 5.00 30% $80.00 400.00
Natural Gas (NG) 30% $4.25 88.24 30% $4.05 357.36
Heating Oil (HO) 20% $3.75 66.67 20% $3.50 233.33
Unleaded Gasoline (RB 20% $3.50 71.43 20% $3.55 253.57
Total Index 100% NA 231.33 100% NA 230.2678373
* = Hypothetical Value2011 Bas&aVAV1* = 1.25

In this example, the counterparties to the swap have agreed to make the notional quantity of the swap 1000 times tiine vatlex.ofs
such, when the exposures from the swap are decomposed for the 9/20/2011 report date, thegodlosdage is used. First, the value of the
index on that day is multiplied by 1000, as per the terms of the swap. On 9/20/2011, this yields $230,267.8373.

On 9/20/2011, we know that (400.0000/1244.2577 = .3214) around 32% of the exposure results dradetbé component of the swap.
Note how the crude oil component was originally 30% of the index, but because the price of crude has risen on 9/2WW20blthelather
original prices of energy components in the index, on this day the crude weightihe index is above the initial value. Similarly, on
9/20/2011, the index exposure for natural gas is around 29% (357.3529/1244.2577 = .2872), the index exposure forif@atingcil 9%
(233.3333/1244.2577 = .1875), and the index exposure feadetl gasoline is around 20% (253.5714/1244.2577 = .2040).

Non-delta Non-delta  Delta Delta
Principal/Cou Clearing Futures Price CFTC n- ! ' ' Long Swapor Short Swap or
. A " .
Data  COMMISSION ey 1025 SWAR e marty Org  Commodity Equivalent Reference 62 Cieaing  Commodity  Position Type Execution LongSwap ~ ShortSwap PutCall Swaption SV2PUON giangarg Adiusted Adjusted Adjusted Adjusted g o Swaption
Reporting e Counterpart Reporting Day Uncleared . N u | > N § Long Short Long Short > >
records . Position Name Cleared Code Month and Month and Org Reference Price Indicator Facility Position Position Indicator Date . Swaption " : " Notional Value Notional Value
Entity 1D > yID Indicator Price Swaption Swaption Swaption Swaption © -
Indicator Product ID Year Year Identifier Indicator N Position Position
Position  Position  Position Position

Data 2011-09-20 NATURAL GAS.

record 117 SD5 Principal CpP_7z SD5 17:00:00-05:00 NYMEX NG 2011-11 False NYMEX IndexOrBasket 1.6329 $66,133.32
Data 2011-09-20 HEATING OIL-NE

record 11¢ SD5 Principal CP_zz SD5 17:00:00-05:00 NYMEX HC 2011-11 False YORK-NYMEX IndexOrBasket 0.2937 $43,181.70
Data 2011-09-20 GASOLINE-NEV

record 118 SD5 Principal CpP_zz SDs 17:00:00-05:00 NYMEX RE  2011-11 False YORK-NYMEX IndexOrBasket 0.3147 $46,927.05
Data 2011-09-20

record 11€ SD5 Principal CP_Zz SDS 17:00:00-05:00 NYMEX CL  2011-11 False OIL-WTI-NYMEX IndexOrBasket 0.9253 $74,025.77
Data PENSION 2011-09-20 NATURAL GAS.

record 117 SD5 Counterparty CP_AB FUND 17:00:00-05:00 NYMEX NG 2011-11 False NYMEX IndexOrBasket 1.6329 $66,133.32
Data PENSION  2011-09-20 HEATING OIL-NE

record 11€ SD5 Counterparty ~ CP_AB FUND 17:00:00-05:00 NYMEX HC  2011-11 False YORK-NYMEX IndexOrBasket 0.2937 $43,181.70
Data PENSION  2011-09-20 GASOLINE-NEV

record 11¢ SD5 Counterparty CP_AB FUND 17:00:00-05:00 NYMEX RE  2011-11 False YORK-NYMEX IndexOrBasket 0.3147 $46,927.05
Data PENSION 2011-09-20

record 12 SD5 Counterparty CP_AB FUND 17:00:00-05:00 NYMEX CL 2011-11 False OIL-WTI-NYMEX IndexOrBasket 0.9253 $74,025.77

The final step in converting these exposures into futures equivalent positions is to take the dollar value of the ingex texpash
commodity and determine how many lots of the underl\886.2 contract could be purchased at that day's price. In other words, on
9/20/2011, 32.14% of the $230,267.8373 in value of the index is exposed to crude oil. Since the crude price settlddat tha0dy, and
the crude contract is denominated1i@600 bbl, the futures equivalent position in crude oil would be equal to 0.9253 futures equivalent
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November 2011 positions. Similarly, on 9/20/2011 the futures equivalent positions in November natural gas would be 1r&829 con
((($230,267.8373 *0.28724.05 per MMBTU)/10,000 MMBTU)). The futures equivalent position in November heating oil would be 0.2937
contracts ((($230,267.8373*0.1875)/$3.50 per gallon/42,000 gallons)). The futures equivalent position in November ustdededqad

be 0.3147 cotracts ((($230,267.8373*0.2038)/$3.55 per gallon/42,000 gallons)).
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IV. Swap Transaction Examples

Swap Ai Platts Heating Oil Swap

Swap Terms

Trade Date:

31 August, 2011

Effective Date:

01 September, 2011

Termination Date:

15 September, 2011

Commodity:

NYMEX HO

Total Notional Quantity:

2,100,000 U.S. gallons

Notional Quantity per Calculation Period:

2,100,000 U.S. gallons

Calculation Period(s):

One period from and including the Effective Date, to
including the Termination Date.

Payment Date(s):

The third Business Day following the Pricing Date in
Calculation Period

Business Days:

New York

Rounding: Accuracy to four (4) decimal places to be used in all calculatig
Fixed Price Payer: SD1
Fixed Price USD 2.9000 per U.S. gallon

FloatingPrice Payer:

Energy_Firm_1

Commodity Reference Price:

HEATING OIL-NEW YORK (BARGE)}PLATTS U.S.

Specified Price:

Product Price Assessment

Delivery Date(s):

Spot Market Price

Price Source:

Platts

Pricing Date(s):

The last Commodity Business Day of thalclilation Period.

Execution/Clearing

Cleared/Uncleared: Uncleared

Clearing Organization: None

Execution: Executed bilaterally
Execution Facility: None
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Swap Bi Platts Heating Oil Swap

Swap Terms

Trade Date:

31 August, 2011

Effective Date:

01 September, 2011

Termination Date:

15 September, 2011

Commodity:

NYMEX HO

Total Notional Quantity:

2,100,000 U.S. gallons

Notional Quantity per Calculation Period:

2,100,000 U.S. gallons

Calculation Period(s):

One period from and including th&ffective Date, to an(
including the Termination Date.

Payment Date(s):

The third Business Day following the Pricing Date in
Calculation Period

Business Days:

New York

Rounding: Accuracy to four (4) decimal places to be used in all calculatig
Fixed Price Payer: SD1
Fixed Price USD 3.0000 per U.S. gallon

Floating Price Payer:

Energy_Firm_2

Commodity Reference Price:

HEATING OIL-NEW YORK (BARGE)}PLATTS U.S.

Specified Price:

Product Price Assessment

Delivery Date(s):

Spot Market Price

PriceSource:

Platts

Pricing Date(s):

The last Commodity Business Day of the Calculation Period.

Execution/Clearing

Cleared/Uncleared: Uncleared

Clearing Organization: None

Execution: Executed bilaterally
Execution Facility: None
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Swap Ci Platts Heating Oil Swap

Swap Terms

Trade Date:

25 August, 2011

Effective Date:

01 September, 2011

Termination Date:

15 September, 2011

Commodity:

NYMEX HO

Total Notional Quantity:

4,200,000 U.S. gallons

Notional Quantity per Calculation Period:

4,200,000U.S. gallons

Calculation Period(s):

One period from and including the Effective Date, to
including the Termination Date.

Payment Date(s):

The third Business Day following the Pricing Date in
Calculation Period

Business Days:

New York

Rounding: Accuracy to four (4) decimal places to be used in all calculatig
Fixed Price Payer: SD1
Fixed Price USD 3.0000 per U.S. gallon

Floating Price Payer:

Energy_Firm_2

Commodity Reference Price:

HEATING OIL-NEW YORK (BARGE)}PLATTS U.S.

Specified Price:

Product Price Assessment

Delivery Date(s):

Spot Market Price

Price Source:

Platts

Pricing Date(s):

The last Commodity Business Day of the Calculation Period.

Execution/Clearing

Cleared/Uncleared: Uncleared

Clearing Organization: None

Execution: Executed bilaterally
Execution Facility: None
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Swap Di NYMEX Heating Oil Swap

Swap Terms

Trade Date:

31 August, 2011

Effective Date:

01 September, 2011

Termination Date:

30 November, 2011

Commodity:

NYMEX HO

Total Notional Quantity:

44,100,000 U.S. gallons

Notional Quantity per Calculation Period:

14,700,000 U.S. gallons

Calculation Period(s):

Three calendamonth periods from and including the Effecti
Date, to and including the Termination Date.

Payment Date(s):

The third Busiess Day following the Pricing Date in tl
Calculation Period

Business Days:

New York

Rounding: Accuracy to four (4) decimal places to be used in all calculatig
Fixed Price Payer: SD1
Fixed Price USD 3.0000 per U.S. gallon

Floating Price Payer:

Energy_Firm_3

Commodity Reference Price:

HEATING OIL-NEW YORK-NYMEX

Specified Price:

Settlement Price

Delivery Date(s):

The nexito-expire futures contract month correspondingttie
pricing date for each Calculation Period(s).

Price Source:

NYMEX

Pricing Date(s):

The last Commodity Business Day of the Calculation Period.

Execution/Clearing

Cleared/Uncleared: Uncleared

Clearing Organization: None

Execution: Executed bilaterally
Execution Facility: None
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Swap ET Cleared Platts HeatingOil Swap

Swap Terms
Trade Date: 25 August, 2011
Effective Date: 01 September, 2011
Termination Date: 15 September, 2011
Commodity: NYMEX HO
Total Notional Quantity: 4,200,000 U.S. gallons
Notional Quantity per Calculation Period: 4,200,000 U.Sgallons
Calculation Period(s): One period from and including the Effective Date, to
including the Termination Date.
Payment Date(s): The third Business Day following the Pricing Date in
Calculation Period
Business Days: New York
Rounding: Accuracy to four (4) decimal places to be used in all calculatig
Fixed Price Payer: SD1
Fixed Price USD 3.0000 per U.S. gallon
Floating Price Payer: Market [ABC_Clearingtransacts as Agent to SD1]
Commodity Reference Price: HEATING OIL-NEW YORK (BARGE)-PLATTS U.S.
Specified Price: Product Price Assessment
Delivery Date(s): Spot Market Price
Price Source: Platts
Pricing Date(s): The last Commodity Business Day of the Calculation Period.
Execution/Clearing
Cleared/Uncleared: Cleared
ClearingOrganization: CCO_ID 1
Execution: Centrally executed
Execution Facility: EX2
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Swap Fi NYMEX Natural Gas Swap

Swap Terms

Trade Date:

31 August, 2011

Effective Date:

01 September, 2011

Termination Date:

31 October, 2011

Commodity:

NYMEX NG

Total Notional Quantity:

2,500,000 MMBTU

Notional Quantity per Calculation Period:

1,250000 MMBTU

Calculation Period(s):

Two calendammonth periods from and including the Effecti
Date, to and including the Termination Date.

Payment Date(s):

The fifth Business Day following the Pricing Date in t
Calculation Period

Business Days:

New York

Rounding: Accuracy to four (4) decimal places to be used in all calculatig
Fixed Price Payer: SD1
Fixed Price USD 4.5000 per MMBTU

Floating Price Payer:

XYZ_Firm

Commodity Reference Price:

NATURAL GAS-NYMEX

Specified Price:

Settlement Price

Delivery Date(s):

The nexito-expire futures contract month corresponding
pricing date for each Calculation Period(s).

Price Source:

NYMEX

Pricing Date(s):

Thelast Commodity Business Day of the Calculation Period.

Execution/Clearing

Cleared/Uncleared: Uncleared

Clearing Organization: None

Execution: Executed bilaterally
Execution Facility: None
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Swap Gi NYMEX Natural Gas Swap

Swap Terms

TradeDate:

31 August, 2011

Effective Date:

01 September, 2011

Termination Date:

30 September, 2011

Commodity:

NYMEX NG

Total Notional Quantity:

750,000 MMBTU

Notional Quantity per Calculation Period:

750,000 MMBTU

Calculation Period(s):

One period fromand including the Effective Date, to a
including the Termination Date.

Payment Date(s):

The fifth Business Day following the Pricing Date in 1
Calculation Period

Business Days:

New York

Rounding: Accuracy to four (4) decimal places to be used icalttulations.
Fixed Price Payer: SD1
Fixed Price USD 4.5000 per MMBTU

Floating Price Payer:

WVU_Firm

Commodity Reference Price:

NATURAL GAS-NYMEX

Specified Price:

Settlement Price

Delivery Date(s):

The nexito-expire futures contract montltorresponding tq
pricing date for each Calculation Period(s).

Price Source:

NYMEX

Pricing Date(s):

The last Commodity Business Day of the Calculation Period.

Execution/Clearing

Cleared/Uncleared: Uncleared

Clearing Organization: None

Execution: Executed bilaterally
Execution Facility: None
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Swap Hi NYMEX Natural Gas Swap

Swap Terms

Trade Date:

31 August, 2011

Effective Date:

01 September, 2011

Termination Date:

30 September, 2011

Commodity:

NYMEX NG

Total Notional Quantity:

1,000,000 MMBTU

Notional Quantity per Calculation Period:

1,000,000 MMBTU

Calculation Period(s):

One period from and including the Effective Date, to
including the Termination Date.

Payment Date(s):

The fifth Business Day following the Pricing Date the
Calculation Period

Business Days:

New York

Rounding: Accuracy to four (4) decimal places to be used in all calculatig
Fixed Price Payer: Energy Firm_1
Fixed Price USD 4.5000 per MMBTU

Floating Price Payer:

SD1

Commodity Reference Price:

NATURAL GAS-NYMEX

Specified Price:

Settlement Price

Delivery Date(s):

The nexito-expire futures contract month corresponding
pricing date for each Calculation Period(s).

Price Source:

NYMEX

Pricing Date(s):

The last Commodity Business Day of thddDéation Period.

Execution/Clearing

Cleared/Uncleared: Uncleared

Clearing Organization: None

Execution: Executed bilaterally
Execution Facility: None
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Swap IT NYMEX Natural Gas Swap

Swap Terms

Trade Date:

01 August, 2011

Effective Date:

15 September, 2011

Termination Date:

30 September, 2011

Commodity:

NYMEX NG

Total Notional Quantity:

1,000,000 MMBTU

Notional Quantity per Calculation Period:

1,000,000 MMBTU

Calculation Period(s):

One period from and including the Effective Date, dad
including the Termination Date.

Payment Date(s):

The fifth Business Day following the Pricing Date in {
Calculation Period

Business Days:

New York

Rounding:

Accuracy to four (4) decimal places to be used in all calculatig

Fixed Price Payer:

Energy Firm_1

Floating Price Payer:

SD1

Commodity Reference Price:

NATURAL GAS-NYMEX

Specified Price:

Settlement Price

Delivery Date(s):

The nexito-expire futures contract month corresponding
pricing date for each Calculation Period(s).

PriceSource:

NYMEX

Pricing Date(s):

The last Commodity Business Day of the Calculation Period.

Swaption Seller:

SD1

Swaption Buyer:

Energy Firm_1

Expiration Date: 14 September2011
Premium: $80,000
Strike Price: USD 4.5000 per MMBTU

Execution/Clearing

Cleared/Uncleared: Uncleared

Clearing Organization: None

Execution: Executed bilaterally
Execution Facility: None
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Swap J i Cleared CBOT Soybean Swap

Swap Terms

Trade Date:

31 August, 2011

Effective Date:

01 September, 2011

TerminationDate:

30 November, 2011

Commodity:

CBT S

Total Notional Quantity:

1,500,000 bushels

Notional Quantity per Calculation Period:

500,000 bushels

Calculation Period(s):

Three calendamonth periods from and including the Effecti
Date, to and including thTermination Date.

Payment Date(s):

The fifth Business Day following the last Pricing Date in
Calculation Period

Business Days:

Chicago

Rounding: Accuracy to ondourth (1/4) of one cent per bushel to be use
all calculations.

Fixed PricePayer: CP_10

Fixed Price USD 1400 cents per bushel

Floating Price Payer: SD1

Commodity Reference Price: SOYBEANSCBOT

Specified Price:

Settlement Price

Delivery Date(s):

The nexito-expire futures contract month correspondiogeach
pricing date foreach Calculation Period(s).

Price Source:

CBOT

Pricing Date(s):

EachCalendar Dayf the Calculation Period.

Execution/Clearing

Cleared/Uncleared: Cleared

Clearing Organization: CCO_ID_2
Execution: Centrally executed
Execution Facility: EX2
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Swap K1 Gas Daily Natural Gas Swap

Swap Terms

Trade Date:

31 August, 2011

Effective Date:

01 September, 2011

Termination Date:

01 September, 2011

Commodity:

NYMEX NG

Total Notional Quantity:

1,000,000 MMBTU

Notional Quantity per CalculatioReriod:

1,000,000 MMBTU

Calculation Period(s):

One period from and including the Effective Date, to
including the Termination Date.

Payment Date(s):

The third Business Day following the Pricing Date in
Calculation Period

Business Days:

New York

Rounding: Accuracy to four (4) decimal places to be used in all calculatig
Fixed Price Payer: Energy Firm_2
Fixed Price USD 4.5000 per MMBTU

Floating Price Payer:

SD1

Commodity Reference Price:

NATURAL GAS-LOUISANA (HENRY HUB)-GAS DAILY

SpecifiedPrice:

Product Price Assessment

Delivery Date(s):

Spot Market Price

Price Source:

Platts

Pricing Date(s):

The last Commodity Business Day of the Calculation Period.

Execution/Clearing

Cleared/Uncleared: Uncleared

Clearing Organization: None

Execution: Executed bilaterally
Execution Facility: None
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Swap LT 1 Year EuroDollar Calendar Spread vs. 1 Year Gold Calendar Spread

Swap Terms
Trade Date: 31 July, 2011
Effective Date: 27 September, 2011
Termination Date: 24 SeptembeR012

Commodity:

CME ED, CMX GC

Total Notional Quantity:

$100,000,000

Notional Quantity per Calculation Period:

$100,000,000

Calculation Period(s):

One period from and including the Effective Date, to and including the Termination D{

Payment Date(s)

Quarterly the Friday after the Quarterly Eurodollar Expiration

Business Days:

New York

Rounding: Accuracy to four (4) decimal places to be used in all calculations.
FloatingPrice Paye(1): EF2
FloatingPrice(1): Notional Value multiplied by thdifference between the EDZI2EDZ13 futures contracts

Floating Price PaydR):

BF1

Floating Pricg?2):

Notional Value multiplied by the percent change between the GCZ13 and GCZ12
contracts. For example: NV * ((GCZ135CZ12) / GCZ12)

Commodiy Reference Pricfl):

GOLD-COMEX

Commodity Reference Pri¢@):

EURODOLLARSCME

Specified Price:

Settlement Price

Delivery Date(s):

The last Monday of each Quarterly Eurodollar expiration

Price Sources):

CME, CMX

Pricing Date(s):

The lastCommodity Business Day of the Calculation Period.

Execution/Clearing

Cleared/Uncleared: Uncleared

Clearing Organization: None

Execution: Executed bilaterally
Execution Facility: None
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Swap M1 1 Year NG Swaption Calendar Strip with a Strike Price @ $4.50per MMBTU

Swap Terms

Trade Date:

31 July, 2011

Effective Date:

01 January, 2012

Termination Date:

31 December, 2012

Commodity:

ICE QHH

Total Notional Quantity:

3,000,000MMBTU (100 * 12 * 2500)

Notional Quantity per Calculation Period:

250,000MMBTU (100 * 2500)

Calculation Period(s):

Close of business 3 business days prior to the first calendar day of the contract
(monthly)

Payment Date(s):

Last Trading Day of the reference price future

Business Days: New York
Rounding: Accuracy to four (4) decimal places to be used in all calculations.
Fixed Price Payer: EF1

Floating Price Payer:

CO (Clearing Organization)

Commodity Reference Price:

NATURAL GAS- NYMEX

Specified Price

SettlemenPrice

Delivery Date

The nextto-expire futures contract month corresponding to pricing date for each Calct

Period(s).
Price Source: NYMEX
Pricing Date: Daily
Swaption Buyer SD1
Swaption Seller Clear_0Org2
Options Expiration Date Last TradingDay of the reference price future
Premium $48,00000
Strike Price USD 4.50 peMMBTU

Execution/Clearing

Cleared/Uncleared: Cleared
Clearing Organization: Clear_Org2
Execution: Electronic
Execution Facility: SEF2
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SwapN i Commodity Index Swap with Heating Oil and Jet Fuel

Swap Terms

Trade Date:

25 August, 2011

Effective Date:

01 September, 2011

Termination Date:

15 September, 2011

Commodity(1):

NYMEX HO

Commodity(2):

Jet Fuel

Total Notional Quantity:

420,000 U.S. gallongheating oil, 100,000 U.S. gallons jet fuel

Notional Quantity per Calculation Period:

420,000 U.S. gallonsheating oil, 100,000 U.S. gallons jet fuel

Calculation Period(s):

One period from and including the Effective Date, to and including ¢neination Date.

Payment Date(s):

The third Business Day following the Pricing Date in the Calculation Period

Business Days:

New York

Rounding:

Accuracy to four (4) decimal places to be used in all calculations.

Fixed Price Payer:

AIRLINE1

Floating Rice Payer:

SD3

Commodity Reference Prigg):

HEATING OIL-NEW YORK (BARGE)}PLATTS U.S.

Commodity Reference Pri¢@):

JET FUELNEW YORK (BARGE)}PLATTS U.S.

Specified Price

Product Price Assessment

Delivery Date

Spot Market Price

Price Source:

Platts

Pricing Date: The last Commodity Business Day of the Calculation Period.
Execution/Clearing

Cleared/Uncleared: Uncleared

Clearing Organization: None

Execution: Executed bilaterally

Execution Facility: None
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Swap O71 ICE OTC Houston Ship Channel Basis

Swap Terms

Trade Date:

17 August, 201 %for Oct 2011 HSX product)

Effective Date:

1 September 2011

Termination Date:

02 Octdber, 2011

Commodity:

NYMEX NG

Total Notional Quantity:

100,000 MMBTU

Notional Quantity per Calculation Period:

100,000 MMBTU

Calculation Period(s):

One period from and including the Effective Date, to and including the Termination Date

Payment Date(s):

Variation margined daily with financial cash settlement two days after last trading day.

Business Days:

New York

Rounding:

Accuracy to four (4) decimal places to be used in all calculations.

Fixed Price Payer:

Market [CM1 transacts as Agent to Gas Company Inc]

Floating Price Payer:

Gas Company Inc

Commodity Reference Prigg):

A price in dollars per MMBU dry equal to the monthly last settlement price for natural
futures as made public by the New York Mercantile Exchange (NYMEX) for the mor
production per ISDA commodity definitions

Commodity Reference Price (2):

A price in dollars per MMBU dry equal to the Index Price, as reported in Platts Inside FE
Gas Market Report in the first of the month publication for each month, for the corresp
Hub and Determination Periods.

Execution/Clearing

Cleared/Uncleared:

Cleared

ClearingOrganization:

ICE Clear Europe Limited

Execution:

Centrally executed

Execution Facility:

ICE
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SwapP 1 Diversified Commodity Index Swap

Swap Terms
Trade Date: 31 August, 2011
Effective Date: 01 September, 2011
Termination Date: 30 September, 2011
Commodity: Diversified Commaodity Index DJUBENTR
Total Notional Quantity: $1,000 x Index Value
Notional Quantity per Calculation Period: $1,000 x Index Value
Calculation Period(s): One period from and including the Effective Date, aod
including the Termination Date.
Payment Date(s): The third Business Day following the Pricing Date in
Calculation Period
Business Days: New York
Rounding: Accuracy to four (4) decimal places to be used in all calculatig
Fixed Price Payer: Pension Fund
Fixed Price $1,000 * Index Value of 225
Floating Price Payer: SD1
Commodity Reference Price: DJUBS CITREN
Specified Price: Product Price Assessment
Delivery Date(s): Lead Futures Contract(s)
Price Source: Dow Jones
Pricing Date(s): Thelast Commodity Business Day of the Calculation Period.
Execution/Clearing
Cleared/Uncleared: Uncleared
Clearing Organization: None
Execution: Executed bilaterally
Execution Facility: None
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V. Open Interest Reporting Requirement
Clearing organizations and clearing membars requiredo reportcertainopen interesby March 20, 2012. For more information,
please refer to Sectidh Notes on Reporting Open Interegtlso, see Appendix C for the file layout.

VI. Technical Requirements
a. Formats
a. File Formatfor Part 20 Reporting
b. Mapping of Part 20 to FpML
c. Open Interest File Format
d. Interim Position Reporting Format
b. Electronic Data Transmission Procedures
a. Formatting Data for Transmission
b. Assembly and Compression
c. Secure FTP AccourRegistration
d. File Transmission
e. File Templates (for Open Interest file and Interim Position file)
c. Technical Support

a. Formats

I.  File Formatfor Part 20 Reporting
The FpML Exposure Reponvas describedin FpML Working Draft 5.3, published Friday, September 30, 2011. See
http://www.fpml.org/for more details.

ii.  Mapping of Part 20 to FpML
PleaseseeData Dictionary irSection 1.

iii.  Open Interest File Format
The onlyoption for the open interest file format is a pgbeimited text file SeeAppendix Cfor thefile layout The field names
provided in the Appendi& layout should be included as the first row in each text file.

iv.  Interim Position Reporting Format
See Apendix B for file layous for the pipedelimited text files The field names provided in the Appendix B layouts shield
included as the first row in eactext file. Please be aware that some of the data elements required to be reported under the Rule
are actually composed of multiple (sometimes two or three) tesdata elements and are identified, and should be provided, as
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separate fields within thextfile.

b. Electronic Data Transmission Procedures
The electronic formatted records will be tranitsad to the Commission using Secure FTP.

i. Formatting Data for Transmission
The records will be consolidated iria XML formattedfile following the FPML® Exposure R@rtor pipedelimited text file
as described in the previous sectionbeflle name for submission should be created in the following manner:

SWAPEXP_[ORGTYP [REPTYP]_[IDENT]_[YYYYMMDD].[FORMAT] [i TES T 0 ]

Where:

ORGTYP.

Organization Type ORGTYP in File name
Clearing Member CM

Clearing Organization CO

Swap Dealer SD

REPTYP:

Report Type REPTYP in

Filename
Summary data by produitt accordancg EOD

with Regulation 20.3(c)
Paired Swap positions in accordar PSP
with regulation 20.3f) for a Clearing
Organization oregulation 204(c) for a
Swap Dealer or Clearing Member

Open Interest Ol

IDENT:
This field is the & character identifieprovided by the CFTC during the account registragimtess.

YYYYMMDD:
This field is the Year (4 digits), Month and day of the report date.
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FORMAT:
Format of the File FORMAT in Filename
FpML reporting using the Exposure Record FpML

Interim reporting format using a text based pipe delimitedfilthe | txt

open interest reporting file

TEST:

This field, i f present (use t hefomestngpurpobds Snand willtna bellomded h e
into a production system. We will load the test data into our test systems, and can optionally provide feedback regarding th
structure and content of the file at the reporting entities request.

As an exampl e, I f your firméos i1dentifier was ABC, and vy
accordance with regulation 20.3 for Septembéf.2Z011and you g using the FpML record formagour file name would be

ASWAPEXP_ _CO_PSP_ABC 0201 1092y20u are the same Clearing Orga
prices dataia FoML, your f il e name woul d be fASpMmMRPEXP_ _CO_EOD_ABC_201

Data providers can test their submissiongitye ndi ng t h e s tendofrthgir fife ha8sT Osing tbe ekamgle above,

i f your firmdés identifier is AABCO, and you are a Clear
September 2% 2011using FpMLYy our fil e name woul d be ASWHNPESB. COIPSH OMBI
same Clearing Organization and testing the reporting of End of Day settlement prices d@tdL, your file name would be
ASWAPEXP _CO_ E2000922pral. TESTO . Your firm <can cont act our Te
SwapsTechSupport@cftc.gtw verify the results of test data you have submitted.

Assembly and Compression

After assemblig the data file it should be compressed using the GZIP utility. The GZIP utility is freely available at
http://www.gzip.org Following the example provided above, the zipped files names would be
SWAPEXP_CO_POS _ABC_200922.gz and SWAPEXP_CO_EOD_ABC _20110922.gz. The file will then be transmitted
to the CFTC using Secure FTP. The instructions for registering for a Secure FTP account follow.

Secure FTP Account Registration

The compressed files will be submitted to the CFTC via Secured File Transfer Protocol (SFTP). Many entities prantiding
20 reporting already have FTP or SFTP accourReporting entities with SFTP accounts cantinue to use those accounts
for Part D reporting. New reporters who do not already hav&EmPaccount or reporters who only use nsecure FTP
accountsmust requesa Secure FTP accouimbm the CFTC. The following steps describe the process for that request.
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ReqistrationStep 1:
The user wi || br ows e t o t he Account Creati on P

(https://services.cftc.gov/Create CFTCAccount/CreateLoginAccoun).aBpgy will be presented with CFTC Usage Agreement

for review.
The user will be required to confirm that they have read the agreement and agree to abide by its terms by clickingdke checkb

and pressing the fAAgreeo button.
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RS55 Feeds | Email Subscriptions | Events | Gloss

% U.S. COMMODITY FUTURES TRADING COMMISSION
/5

ABOUT PRESS MARKET CONSUMER INDUSTRY INTERNATIONAL
THE CFTC ROOM REPORTS PROTECTION OVERSIGHT

Home N Industry Oversight // Market Surveillance // CFTC Account Home #f CFTC User Agreement

Fo
CFTC DATA SUBMISSION ACCOUNT CREATION & USER REGISTRATION
These terms of use apply exclusively to your access to, and use of, CFTC data submission systems and do not alter For information, contact:
in any way the terms or conditions of any other agreement you may have with the CFTC. Susan Donlan
Chief, Market Information Group
These terms of use may be changed at any time without notice by the CFTC. Mews York Regional Office
sdonlan@cfic.gov
B45-T45-9784

If any provision of these terms of use shall be deemed unlaw ful, void, or for any reason unenforceable, then that

provision shall be deemed severable from these terms of use and shall not affect the validity and enforceability of IMargaret Sweet

any remaining provisions. Assistant Branch Chief
Chicago Regional Office

User ID and Password msweet@cfic.gov

A unigue User ID and Password will be generated by the CFTC and e-mailed to the e-mail address you provide. 312-586-0609

“ou agree to notify the CFTC immediately if you have reason to believe your password has been lost or stolen; your
account has been accessed improperly; or attempts have been made to access your account without your
permission.

Only one individual or entity can use each User ID and Password. Accounts are non-transferable.

User IDs and Passwords may be used only to submit valid data and may not be used for any fraudulent purposes.
The CFTC reserves the right to reset any Passwords that have been lost or stolen or have not been used for more
than 120 days.

Privacy Act Disclosure

The CFTC iz authorized to collect reports and information from traders with derivatives positions pursuant to, among
other sections, Sections 2(d), 4i, 4t and 8 of the Commedity Exchange Act (7 U.S.C. 2(d), 6i, 4t and 12). The
information requested is used generally to gather information concerning the size and composition of the derivatives
markets and to faciltate the CFTC's market and financial surveilance responsibilties. Information collected may be
used by the Commission for investigations or litigatien and, in limited circumstances, may be made public in
accordance with provisions of the Commodity Exchange Act. Information may also be disclosed to other gowvernment
agencies, and, in certain situations, it may be disclosed to any “registered entity” (as defined in Commedity Exchange
Act Section 1a), to any registered futures as=ociation registered under Section 17 of the Commodity Exchange Act,
and to any national securities exchange or national securities association registered with the Securities and
Exchange Commission to assist those organizations in carrying out their self-regulatery responsibilities under the
Securities Exchange Act of 1934, 15 USC 78a, of seg.

The complete listing of routine uses of the information contained in these records, in accordance with the Privacy
Act, 5 U.S.C. §522a, and the Commission’s rules thereunder, 17 CFR Part 145, is found in the Commission’s
compilation of its System of Records Notices, 75 Fed. Reg. 5974 (February 2, 2011), as may be amended.
Disclosure of the information requested is mandatory for covered individuals and organizations, and failure to
comphy may result in the imposition of criminal or civil sanctions.

Contact Information
To report a lost or stolen Password, improper use of your account, or attempts to use your account, contact us
immediately by telephone at 202-413-5500 or by email to DCIT SCSC@cfic.gov.

Agreement to Terms of Use:
| hawve read the usage agreement and agree to abide by its terms.

After selecting the Agree button, you will be directed to a page where you can request the User
ID and Password required to enter and submit data to the CFTC.

( acree>>> | (pecumes»> |
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ReqistrationStep 2:
The user will be presented withiet Account Creation page where they will be asked to supply:
1 First Name 1 The first name of the user requesting the account

1 Last Namei The last name (or surname) of the user requesting the account

1 Company Namei The Company that will be supplying the a@&b the CFTC

1 Email Addressi The email address of the contact. The email address must be from the domain that will be submitting data; the
Reporting Entities domain. Third party email domains (e.g., hotmail, yahoo, gmail) will not be accepted.

Contact Telephone Numbei The requestords phone number, in case CFTC wil
Contact FAX Number (not required)

= =4

REQUEST ACCOUNT CREATION FOR DATA SUBMISSION TO THE CFTC

Registration Restriction: [Email Confirmation Required.]

We recommend that you routinely change your password. The CFTC reserves the right to reset any Passwords that have been lost or stolen or have not been used for more than 120 days; The
CFTC reserves the right to modify, suspend, deactivate, terminate or delete any account that violates any part of Submission Account Creation & User Registration Agreement. Accounts are
non-transferable.

Please enter the following information:

*Requester first name:
*Requester last name:
*Company name:

*Email address:

Email address must be the domain from which data submissions will be made.
Third party email domains, .g., hotmail, yahoo, will be rejected.

*Confirm email address:
*Telephone:
Fax:

*Required Field

Once the user has submitted the dat a, Teohmologyday appreval. wi | | be pa

REQUEST ACCOUNT CREATION FOR DATA SUBMISSION TO THE CFTC
The CFTC will review your request and send you an email after your request has been processed.

Return to CFTC.gov
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ReqistrationStep 3:

Once the account creation is approved, the user will be sent an email with a link to confirm the request. This emladievithenthree
letter Alpha Code that must be used for all data submissiods hyathis company to the CFTC.

=T = = g [ Required for m - Message (HTML) = B R
_‘_
2ge
i i
& _Q-J _$

> @
S lgnore [l meeting 23 Review Material £, To Manager j [ Rutes ~ BJ DD v a}) 3 Find [ \‘
@Em- (34 Team E-mail « Done ~— Hlonenate i B Related ~
& Junk~ Delete | Reply Reply Forward g ) . ~|| Move Mark Categorize Follow | Translate aom
R By More - | Gk Reply & Delete  *i7 Create New =TT B Adions - | Upreag - Up~ - Ly Select -
Delete Respond Quick Steps Move Tags Editing Zoom

From: DoNotReply@cfic.gov Sent: Thu9/15/2011 431 PM
To # Rosen, Howard
Ce
Subject: Confirmation Required for hrosen@samplereportingfirm.com

5]
You submitted a New Account request on 9/15/2011 4:29:46 PM. To confirm your request. please click here and respond to the question. Your firm has been assigned the following{Alpha Code: SAE.
If you have problem with the above link, copy and paste the following link into your web browser's address bar
http//dc2kd07/CreateCETC Account/ConfirmR equest.aspx?confim=0V wz8F e XX 5ynPGdfilptF 8/d WozdJgnewl+cU/ycKBX9vbuSTagnSPQIF cUG3c4u63SHoVIX+m8Nb3FeqirSA==

After we receive your confirmation, we will send you an email containing your account information. However, in rare cases of server failures or network outage, it may take up to two business days to process your request. If vou did not
make a request, then simply ignore this message. If you have further questions, then please contact us by telephone at 202-418-5600 or by email at DeltsCsc@cfte gov

D DoNotReply@cfte.gov

By -

Clicking the link (or posting the URL into a browser) will bring the user to the account confirmation screen where theyaskid to
confirm the account creation request by typing in the tletéer Alpha Code sup@d in the email.
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RSS Feeds | Email Subscriptions | Events | Glossary | Forms | Careers | Contact Us

U.S. COMMODITY FUTURES TRADING COMMISSION -

Advanced | SearchTips | Site Map

ABOUT MARKET CONSUMER INDUSTRY INTERNATIONAL LAW & TRANSPARENCY
THE CFTC REPORTS PROTECTION OVERSIGHT REGULATION

Follow Us: u

Font Size: AAA il Print il Bookmark
CONFIRM YOUR REQUEST

Reporting firms enter your firm's Alpha Code. Service Bureau and other organizations enter your Confirmation Code. Click the Confirm
butten once complete.

TTTI ]

RSS Feeds | Email Subscriptions | Events | Glossary | Forms | Careers | Contact Us

U.S. COMMODITY FUTURES TRADING COMMISSION ‘

Advanced | SearchTips | Site Map

ABOUT MARKET CONSUMER INDUSTRY INTERNATIONAL LAW & TRANSPARENCY
THE CFTC REPORTS PROTECTION OVERSIGHT REGULATION

Follow Us: [EJ - =e/B

Font Size: AAA /i Print f Bookmark

CONFIRM YOUR REQUEST

“our request has been submitted and will be processed momentarily. Please check your email box.

b i)l
77

ReqistrationStep4:
The user will receive two followon emails from the CFTC. Each email will address guidelinesdimg this account. One email will
contain the userdés new | D. ling thewv FTTPIAccauht $so@a SecurenKTR Acooudd! ansitieswin@ t i 0 n

are providingPart 20reporting must use Secure FTP to transmit their data.
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=)

Message a @

o S e CFTC account - Message (HTML) ER-

noe QS FMeeting (33 Review Material 3 To Manager 3 Seuese (W ? El%) 24 Fing ©
€ w @y %3 Team E-mail « Done L ] OneNote < uE 2 Related - \
& unk - Delete | Reply Reply Forward . . - i || Moue Mark Categorize Follow | Translate Zoom
Al ®3 More - | | Reply & Delete ‘¥ _Create New « [t Adions - | unread - up~ - lg select -
Delete Respond Quick Steps Move Tags Edting Zoom
From: DoNotReply @cftc.gov Sent: Thu9/15/2011 4552 PM
Tor ® Rosen, Howard
(=
Subject CFTC account

The CFTC has generated a User ID and a Password to login to CFTC systems.

For example, you can access the CFTC PERT Online system at http:/dc2kd07/PERT/LoginPage.aspx
User ID: hrosen @samplereportingfirm com

Password: Will be sent to you in a separate email.

Please Review:

+ You agree to notify the CFIC immediately if you have reason to believe your Password has been lost ot stolen; your account has been accessed improparly; or attampts have been made to access your account without your pemmission.
+ Only one individual or entity can use cach User ID and Password. Accounts are non-transferable.
+ User IDs and Passwords may be used only to submit valid data. They may not be used in any way that is unlawful or fraudulent, ot has any unlawful or fraudulent purpose or effect. They may not be used to knowingly transmit any data,
send or upload any material that contains viruses, Trojan horses, worms, time-bombs, keystroke loggers, spyware, adware or any other harmful programs or similar computer code designed to adversely affect the operation of any
computer software or hardware. Any data submission delay caused by such circumstances shall be your responsibility.
The CFTC reserves the ight to do any of the following

+ Reset any passwords that have been lost or stolen er have not been used for more than 120 days

+ Modify, suspend. deactivate, terminate or delete any account that violates any part of this agreement

+  Delete any file deemed "dangerous” to the health of the server without any prior notice.

Secure FTP Account Creation

If you desire a Secure FTP (SFTP) Account, please send your Public Key to FTPSupporti@cfic. gov.

Contact Information

To report a lost or stolen password, improper use of your account, o attempts o use your account, contact us immediately by telephone at 202-418-5600 or by email at DeltsCsc@cfic.gov.

|:‘ DoNotfeply@cftc.gov DD °

Regstration Step 5:
All reporting entities must exchange their Public Keys with the CFTC to activate their Secure FTP account. PleaseReblityoey
to FTPSupport@cftc.gav

The second email will containthes er 6s new password for the FTP account

iv.  File Transmission
Connect to the CFTC FTP site at traders.cftc.gov, and login using your account and password. At this point, the calemassed f
be transferred using normal FTP commands.

Upon file receiptsoftware at the CFTC will ingest the file through our firewall and begin processing of the data.
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v. File Templates
Templatedor interim position reporting and the open inteffdst are provided on the secure FTP site. Layoutbd&dnthe pipe
delimited files areutlinedin Appendices B and C.

c. Technical Support
Please forward questions regarding format, content, and transmissioRardf 20 data submissions to the CFTC at
SwapsTechSport@cftc.gov
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VIl.  Appendix A

Sec. 20.2 Covered Contracts

Chicago Board of Trade (" CBOT") Corn.
CBOT Ethanol.

CBOT Oats.

CBOT Rough Rice.

CBOT Soybean Meal.

CBOT Soybean Qil.

CBOT Soybeans.

CBOT Wheat.

Chicago Mercantile Exchange (" CME") Butter.
CME Cheese.

CME Dry Whey.

CME Feeder Cattle.

CME Hardwood Pulp.

CME Lean Hogs.

CME Live Cattle.

CME Milk Class IlI.

CME Non Fat Dry Milk.

CME Random Length Lumber.

CME Softwood Pulp.

COMEX (T"CMX") Copper Grade 1.

CMX Gold.

CMX Silver.

ICE Futures U.S('ICUS") Cocoa.

ICUS Coffee C.

ICUS Cotton No. 2.

ICUS Frozen Concentrated Orange Juice.
ICUS Sugar No. 11.

ICUS Sugar No. 16.

Kansas City Board of Trade (" KCBT") Wheat.
Minneapolis Grain Exchange (" MGEX") Wheat.
NYSELiffe ("NYL") Gold, 100 Troy Oz
NYL Silver, 5000 Troy Oz.

New York Mercantile Exchange (" NYMEX") Cocoa.
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NYMEX Brent Financial.

NYMEX Central Appalachian Coal.

NYMEX Coffee.

NYMEX Cotton.

NYMEX Crude Oil, Light Sweet.

NYMEX Gasoline Blendstock (RBOB).
NYMEX Hot Rolled Coll Steel.

NYMEX Natural Gas.

NYMEX No. 2 Heating Oil, New York Harbor.
NYMEX Palladium.

NYMEX Platinum.

NYMEX Sugar No. 11.

NYMEX Uranium.

Diversified Commodity Index (See Sec. 20.11).

Underlying Commodity Codes

Covered Contract Commaodity Code
ChicagoBoardofT r ade ( 66CBOTG66 ) CBTC
CBOT Ethanol. CBT EH
CBOT Oats. CBT O
CBOT Rough Rice. CBT RR
CBOT Soybean Meal. CBT SM
CBOT Soybean Oil. CBT BO
CBOT Soybeans. CBT S
CBOT Wheat. CBT W
Chi cago Mercantil e Exch|CMECB
CME Cheese. CME CSC
CME Dry Whey. CME DY
CME Feeder Cattle. CME FC
CME Hardwood Pulp. CME HWP
CME Lean Hogs. CME LH
CME Live Cattle. CME LC
CME Milk Class Il CME DA
CME Non Fat Dry Milk. CME GNF
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Covered Contract

Commodity Code

CME Random Length Lumber.

CME LB

CME Softwood Pulp. CME WP
COMEX (66CMX066) Copper CMX HG
CMX Gold. CMX GC
CMX Silver. CMX SI

| CE Futures U.S. (001l CUJICUSCC
ICUS Coffee C. ICUS KC
ICUS Cotton No. 2. ICUS CT
ICUS Frozen Concentrated Orange Juice. ICUS OJ
ICUS Sugar No. 11. ICUS SB
ICUS Sugar No. 16. ICUS SF
Kansas City Board of Tr|KCBTKW
Mi nneapolis Grain Excha|MGEXMWE
NYSELiIi ffe (O06O0NYLOGOG) Gol |NYLZG
NYL Silver, 5000 Troy Oz. NYL ZI
New YorkMer cant i | e ExchangegNYMEXCJ]
NYMEX Brent Financial. NYMEX BZ
NYMEX Central Appalachian Coal. NYMEX QL
NYMEX Coffee. NYMEX KT
NYMEX Cotton. NYMEX TT
NYMEX Crude Oil, Light Sweet. NYMEX CL
NYMEX Gasoline Blendstock (RBOB). NYMEX RB
NYMEX Hot Rolled Coil Steel. NYMEX HR
NYMEX Natural Gas. NYMEX NG
NYMEX No. 2 Heating Oil, New York Harbor. NYMEX HO
NYMEX Palladium. NYMEX PA
NYMEX Platinum. NYMEX PL
NYMEX Sugar No. 11. NYMEX YO
NYMEX Uranium. NYMEX UX
Diversified Commodity IndeXxSee § 20.11). Index

Other Other

12/1/2011 Pagers



Appendix B: Layout for Interim Large Trader Swaps Position Reportfile
a. Layout for pipe-delimited interim file: 20.3(b)

CFTC Description, Purpose or

Data Element Instruction Valid Values Format Pipe File Field Name
Q) An identifier assigned An identifier for each swaps CME (for CME Clearing ClearingOrganizationld [Field 1]
by the Commission tq clearing organization, assigned| House)
the clearing by the CFTC. Clearing ICUS (for ICE Clear US)
organization organization should use ICEU (for ICE Clear
previously assigned ID if exists| Europe)
The list of identifiers may LCH (for LCH.Clearnet)
change/expandver time. NGX (for Natural Gas
Exchange)
(2) The identifier A unigue identifier for each ClearingMemberld [Field 2]
assigned by the clearing member of a clearing
clearing organization| organization, assigned by that
to the clearing clearing organization. Member:
member may have multiple ID's assigne!
by multiple clearing
organizations.
3) The identifier A unique identifier for each ClearedProductld [Field 3]
assignedy the cleared product that is assignec
clearing organization| by the clearing organization. If
for a cleared product| the clearing code and
commodity code are different,
both must be provided.
4) The reporting day Identifies the day for which the YYYY -MM-DD ReportingDate [Field 4], ReportingTime
records pertaini.g. closing of hh:mm:sshh:mm | [Field 5]
books or valuations) or at the
closing of the trading session.
(5) A proprietary or Designate as house or custome "House" or "Customer" PositionOwnership [Field 6]

clearing member
customer account
indicator

position.
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Data Element

CFTC Description, Purpose or
Instruction

Valid Values

Format

Pipe File Field Name

(6)

The futures
equivalent month

Corresponds to the price
exposure resulting from the
swap. The futures equivalent
positions generated from a swa
would be the portfolio of futures
contracts that would most
closely provide the price
exposure of that swap. The
format mayinclude days.

YYYY -MM or
YYYY -MM-DD

FuturesEquivalentMonth [Field 7]

(6)())

Price reference mont

The calendar month exposure
resulting from 1) a situation
where a paired swap does not
reference a DCM contract in
820.2 and the delivery of the
instrumens comprising the cash
market index used for pricing
does not coincide with any
delivery window of a relevant
DCM contract; or, 2) any
exposure reported as part of a
paired swap but which is not in
any of the commaodities
underlying the DCM contracts
listedin §20.2. The price
reference month should, by
definition, only be reported
when there is not an applicable
futures equivalent month for the
position being reported. The
format provided should be year
and month only.

YYYY -MM

PriceReferenceMonth [Fiel]

()

The commodity
reference price

CRP refers to the term as
defined in SubAnnex A of the
2005 ISDA Commodity
Definitions, or to any subsequel|
versions of that document.
CRPs are discussed further in

this Guidebook.

CommodityReferencePricfield 9]
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Data Element

CFTC Description, Purpose or
Instruction

Valid Values

Format

Pipe File Field Name

(7))

Position type
indicator

Additional information related td
the pricing of the swaps positio
specifically an indicator
referring to theposition type as
defined below in the Guidebook
Position Type Indicators should
be populated with one of the
four options for each reportable
swap and swaption position.

"TwoComponentintercom

moditySpread";
"IndexOrBasket";

"TwoComponentLocationg

IBasis";
"Other"

PositionTypelndicator [Field 10]

(8)

Gross long swap
positions

For cleared, state number of
gross long futures equivalent
contracts that make up the
targeted contract. If quote is in
units other than contracts incluc
the quoteUnits. If quotis in
valuation, include currency (use
ISO currency code).

Decimal (4)

GrossLongSwapPosition [Field 11],
GrossLongSwapPositionUnits [Field 12],
GrossLongSwapPositionCurrency [Field 13

9)

Gross short swap
positions

For cleared, state number of
gross short futures equivalent
contracts that make up the
targeted contract. If quote is in
units other than contracts incluc
the quoteUnits. If quote is in
valuation, include currency (use
ISO currency code).

Decimal (4)

GrossShortSwapPosition [Field 14],
GrossShortSwapPositionUnits [Field 15],
GrossShortSwapPositionCurrency [Field 16]

(10)

A swaption put or
call side indicator

Put indicates a long or short pu
Call indicates a long or short
call.

"Put" or "Call"

SwaptonPutOrCall [Field 17]

(11)

A swaption
expiration date

Indicates the year, month and
day when the swaption expires

YYYY -MM-DD

SwaptionExpirationDate [Field 18]

(12)

A swaption strike
price

Strike price of swaption, using
pricing convention of contract.
Includes currency (native) or
unit and decimal (use ISO
currency code). Reported in
dollars, not cents. Values can |
negative.

Decimal (4)

SwaptionStrikePrice [Field 19],
SwaptionStrik@riceUnits [Field 20],
SwaptionStrikePriceCurrency
[Field 21]
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CFTC Description, Purpose or

Data Element . Valid Values Format Pipe File Field Name
Instruction
(12) | Non-standard An indicator that identifies "NonStandard"; NonstandardSwaptionindicator [Field 22]
0] swaption indicator swaption positions that have "Standard"
multiple strike prices and/or
features that make the
calculation of a nolelta
adjusted swaption position
infeasible.
(13) | Grosslong nondelta | For cleared, state number of Decimal (4) GrossLongNonDeltaAdjustedSwaptionPositi
adjusted swaption gross long nofdelta adjusted n [Field 23],
positions futures equivalent contracts. GrossLongNonDeltaAdjustedSwaptionPositi
Use ISO currency code. nUnits [Field 24],
GrossLongNonDeltaAdjustedSwaptionPositi
nCurrency [Field 25]
(14) | Gross short non For cleared, state number of Decimal (4) GrossShortNonDeltaAdjustedSwaptionPosit

deltaadjusted
swaption positions

gross short nogelta adjusted
futures equivalentantracts.
Use ISO currency code.

n [Field 26],

GrossShortNonDeltaAdjusted SwaptionPosit
nUnits [Field 27],
GrossShortNonDeltaAdjusted SwaptionPosit
nCurrency [Field 28]
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2. Layout for pipe-delimited interim file: 20.3(c)

Data Element CFTC Description Valid Values Format Pipe File Field Name

(1) | Reporting Day Identifies the day for which the records YYYY -MM-DD ReportingDate [Field 1],
pertain (i.e. closing of books or hh:mm:sshh:mm | ReportingTime [Field 2]
valuations) or at the closing of the
tradingsession.

(2) | Futures Equivalent Month | Provide the native contract's expiratior YYYY -MM FuturesEquivalentMonth
date. [Field 3]

(3) | Settlement Price The recognized price khat clearing SettlementPrice [Field 4],
organization for that cleared product o SettlementPriceUnits [Field 5],
that trading day. Values can be SettlementPriceCurrency
negative. Use ISO currency code. [Field 6]

(4) | Cleared Product Identifier | A unique identifier for each cleared ClearedProductld [Field 7]
product that is assigned by the clearing
organization. If the clearing code and
commodity code are different, both mu
be provided.

(5) | Swaption Put or Call Side | Put indicates ong or short put. Call SwaptionPutOrCall [Field 8]

Indicator indicates a long or short call.

(6) | Swaption Expiration Date | Indicates the year, month and day whe YYYY -MM-DD SwaptionExpirationDate
the swaption expires. [Field 9]

(7) | Swaption Strike Price Strike price of swaption, using pricing Decimal (4) SwaptionStrikePrice [Fielddl,
convention of contract. Includes SwaptionStrikePriceUnits
currency (native) or unit and decimal [Field 11],

(use 1SO currency code). Reported in SwaptionStrikePriceCurrency
dollars, not cents. Values can be [Field 12]
negative. Format: decimal (4)

(8) | Swaption Delta Factor The factor used by the Clearing Decimal (4) SwaptionDeltaFactor [Fiel#l3]
Organization to convert the gross
options into deltaadjusted positions.

(9) | Clearing Organization An identifier for each swaps clearing | CME (for CME Clearing ClearingOrganizationld

Identifier

organization, assigned by the CFTC.
Clearing organization should use
previously assigned ID if exists. The li
of identifiers may change/expand over
time.

House)

ICUS (for ICE Clear US)
ICEU (for ICE Clear
Europe)

LCH (for LCH.Clearnet)
NGX (for Natural Gas
Exchange)

[Field 14]
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c. Layout for pipe-delimited interim file: 20.4(c

CFTC Description, Purpose or

Valid Values

Data Element Instruction Format Pipe File Field Name
(1) | Anidentifier Reporting Firm ID assigned by CFTC for| ClearingMemberld [Field 1]
assigned by the | each reporting affiliate (legal entity) withi
Commission to an organization. Reporting entity should
the reporting use previously assigned ID if exists.
entity
(2) | Anidentifier An identifier assigned by the reporting | "Principal"/"Agent" or PositionOwnership [Field 2]
indicating that a | entity to describe the ownership or "Counterparty"/"Customer"
principal or beneficiary of the position (principal or
counterparty counterparty).In the situation of a
position is being | clearing member reporting paired swaps
reported held by their custorms (but to which the
clearing member is not a principal), the
clearing member may label the data
records reflecting the positions of the
customer as fACusto
positions opposite
positions as fAgen
(3) | A102S identifier | An unique identifier for each counterpart 102SId [Field 3]
assigned by the | as assigned by the reporting entity.
reporting entity to | Reporting entitiesvill provide for both
its counterparty | principal and counterparty. If the reportiy
entity currently identifies a counterparty ¢
a Form 102, the identifier used on the
Form 102 may also be used for the 1029
identifier, as long as the same legal entit
is referenced.
(4) | The name of the | Identifies the legal nhame of the CounterpartyName [Field 4]
counterparty counterparty whose position is reported
whose position is | identified on the 102S filing. Reporting
being reported entities will provide for both principal and
counterg@rty or agent and customer.
(5) | The reporting day| ldentifies the day for which the records YYYY -MM-DD ReportingDatdField 5],

pertain {.e. closing of books or valuations

or at the closing of the trading session.

hh:mm:sshh:mm

ReportingTime [Field 6]
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CFTC Description, Purpose or

Data Element . Valid Values Format Pipe File Field Name
Instruction
(6) If cleared, the A unique identifier for each cleared ClearedProductld [Field 7]
identifier for the | product that's assigned by the clearing
cleared product | organization. If the clearing code and
assigned by the | commodity code are different, both must
clearing be provided. If uncleared, then this field
organization will be null.
(7) | Thecommodity Identifies which of the 46 commodities UnderlyingCommodity [Field 8]
underlying the listed in § 20.2 the record refers to,
reportable including the exchange and commodity
positions code. [See Appendix A in Guidebook]
(8) | The futures Corresponds to the price exposure YYYY -MM FuturesEquivalentMonth [Field
equivalent month | resulting from the swap. The futures 9]
equivalent positions generated from a sy
would be the portfolio of futures contract
that would most closely provide the price
exposure of that swap. The format
provided should be year and month only.
(8)(i) | Price reference | The calendar month exposure resulting YYYY -MM PriceReferenceMadh [Field 10]

month

from 1) a situation where a paired swap
does not reference a DCM contract in
§20.2 and the delivery of thestruments
comprising the cash market index used f
pricing does not coincide with any delive
window of a relevant DCM contract; or, 2
any exposure reported as part of a paire
swap but which is not in any of the
commodities underlying the DCM
contrags listed in §20.2. The price
reference month should, by definition, on
be reported when there is not an applica
futures equivalent month for the position
being reported. The format provided
should be year and month only.
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Data Element

CFTC Description, Purpose or

Valid Values

Format

Pipe File Field Name

Instruction
(9) | Acleared or Identifies if the product is cleared by a | "True"=Cleared; ClearedUnclearedIindicator
uncleared clearing organization. If the productis | "False"=Uncleared [Field 11]
indicator cleared, the Clearin@rg ID and Clearing
Product ID are required.
(10) | Aclearing An identifier for each swaps clearing CME (for CME Clearing ClearingOrganizationld [Field
organization organization, assigned by the CFTC. House) 12]
identifier Clearing membeshould provide the samg ICUS (for ICE Clear US)
Clearing Org ID used in § 20.3(b)(1). Th ICEU (for ICE Clear Europe)
list of identifiers may change/expand ovg LCH (for LCH.Clearnet)
time. If uncleared, then this field will be | NGX (for Natural Gas
null. Exchange)
(11) | The commodity | CRP refers to the term as defined in Sub CommodityReferencePrice
reference price Annex A of the 2005 ISDA Commaodity [Field 13]
Definitions, or to any subsequent versior
of that document.
(11)(i) | Position type Additional information related to the "TwoComponentintercommodi PostionTypelndicator [Field 14]
indicator pricing of the swaps position, specifically] ySpread";
an indicator referring to the position typq "IndexOrBasket";
as defined below in the Guidebook. "TwoComponentLocationalBaj
Position Type Indicators should be is";
populated with one of the four options fol "Other"
each reportable swap and swaption
position.
(12) | An execution Indicates if the trade was conducted on g " "=null; ExecutionFacilityld [Field 15]
facility indicator | execution facility. For cleared swaps, MIC code;

where swaps are netted and closed, the
indicator may be null. For uncleared ope
swaps, the indicator must be the ISO Ml
code. [See
http://www.is015022.org/MIC/homepage
MIC.htm]
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CFTC Description, Purpose or

Data Element . Valid Values Format Pipe File Field Name
Instruction
(13) | Long paired swap| State number of gross long futures Decimal (4) GrossLongSwapPosition
positions equivalent contracts thatake up the [Field 16],
targeted contract. If quote is in units oth GrossLongSwapPositionUnits
than contracts include the quoteUnits. If [Field 17],
quote is in valuation, include currency (u GrossLongSwapPositionCurren
ISO currency code). y [Field 18]
(14) | Short paired swap State number of gross short futures Decimal (4) GrossShortSwapPosition
positions equivalent contracts that make up the [Field 19],
targeted contract. If quote is in units oth GrossShortSwapPositionUnits
than contracts include the quoteUnits. If [Field 201,
quote is invaluation, include currency (us GrossShortSwapPositionCurrer
ISO currency code). y [Field 21]
(15) | A swaption put or| Put indicates a long @hort put. Call "Put" or "Call" SwaptionPutOrCall [Field 22]
call side indicator | indicates a long or short call.
(16) | A swaption Indicates the year, month and day when YYYY -MM-DD SwaptionExpirationDate [Field
expiration date the swaption expires. 23]
(17) | A swaptionstrike | Strike price of swaption, using pricing Decimal (4) SwaptionStrikePrice [Field 24],
price convention of contract. Includes currenc SwaptionStrikePriceUnits
(native) or unit and decimal (use 1SO [Field 25],
currency code). Reported in dollars, not SwaptionStrikePriceCurrency
cents. Values can be negative. [Field 26]
(17)(i) | Non-standard An indicator that identifies swaption "NonStandard"; NonstandardSwaptionindicator
swaption indicator| positions that have multiple strike prices| "Standard" [Field 27]
and/or features that malhe calculation o1
a nondelta adjusted swaption position
infeasible
(18) | Long nondelta Indicates number of gross long ndalta Decimal (4) GrossLongNonDeltaAdjustedS

adjusted paired
swaption
positions

adjusted futures equivalent contractése
ISO currency code.

aptionPosition [Field 28],
GrossLongNonDeltaAdjustedS
aptionPositionUnits [Field 29],
GrossLongNonDeltaAdjustedS
aptionPositionCurrency [Field
30]
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CFTC Description, Purpose or

Data Element . Valid Values Format Pipe File Field Name
Instruction
(19) | Short nondelta Indicates number of gross short rdelta Decimal (4) GrossShortNonDeltaAdjustedS
adjusted paired | adjusted futures equivalent contracts. U aptionPosition [Field 31],
swaption ISO currency code. GrossShortNonDeltaAdjustedS
positions aptionPositionUnits [Field 32],
GrossShortNonDeltaAdjustedS
aptionPositionCurrency [Field
33]
(20) | Long delta Indicates number of gross long delta Decimal (4) GrossLongDeltaAdjustedSwapt
adjusted paired | adjusted futures equivalent contrac&ee onPosition [Field 34],
swaption § 20.6(b) regarding retention of GrossLongDeltaAdjustedSwapt
positions (using | documentation of delta equivalent onPositionUnits [Field 35],
economically methodology. Use ISO currency code. GrossLongDeltaAdjustedSwapt
reasonable and onPositionCurrency [Field 36]
analytically
supported deltas)
(21) | Short delta Indicates number of gross short delta Decimal (4) GrossShortDeltaAdjustedSwap
adjusted paired | adjusted futures equivalent contrac&ee onPosition [Field 37],
swaption § 20.6(b) regarding retenti of GrossShortDeltaAdjustedSwap
positions (using | documentation of delta equivalent onPositionUnits [Field 38],
economically methodology. Use ISO currency code. GrossShortDeltaAdjustedSwap
reasonable and onPositionCurrency [Fiel@9]
analytically
supported deltas)
(22) | Long paired swap| Indicates the notional value of the paired Decimal (2) GrossLongSwapOrSwaptionNog
or swaption swap or swaption long futures equivalen onalPosition [Field 40]
notional value position. The product of the value of the
number of futures equivalent contracts a
the price used in swap agreemdge 1ISO
currency codgreport in USD
(23) | Short paired swap Indicates the notional value of the paired Decimal (2) GrossShortSwapOrSwaptionNg

or swaption
notional value

swap or swaption short futures equivaler
position. Theproduct of the value of the
number of futures equivalent contracts a
the price used in swap agreement. Use
ISO currency codeeport in USD

ionalPosition [Field 41]
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Appendix C: Layout for Open Interestfile

CFTC Description, Purpose or

Data Element Instruction Valid Values Format Pipe File Field Name Guidebook Reference
An identifier for the clearing
gﬁggﬁﬁgtﬁgrﬁiaerp?sgfnz ig'g(b)(l)) ' ReportingEntityld [Field 1] | Section Il (a. and c.)
Reporting Entity Identifier] 20.4(c)(1))assigned by the CFTC.
The reporting day; Identifies the day for which the YYYY -MM- ReportingDatdField 2]
records pertaini.g. closing of books DD Section Il (j.i.1.A,
or valuations) or at the closing of the JA.2.A, JiLA)
trading session.
The reporting time; Identifies the time for which the hh:mm:ss ReportingTime [Field 3]
records pertaini.€. closing of books hh:mm Section II(j.i.1.A,
or valuations) or at the closing of the ja.2.A, J.il.A)
trading session.
The commodity The relevant covered contract in UnderlyingCommodity Section 11 (j.i.1.B
underlying the reportable| 20.2 that renders certain swap of [Field 4] . L T
o ; ) ji.2.B, ].ii.B)
positions interest reportable;
Theidentifier assigned by| The identifier assigned by a clearing ClearedProductld [Field 5]
a clearing organization fo| organization for a cleared product th Section 11 (j.i.1.C,
a cleared product; is paired to the § 20.2 contract (sam j.i.2.C)
as § 20.3(b)(3));
Open interest for clearel Open interest for such cleared prodi NetOpenlnterestCleared
product; on a futures equivalent basis {4 [Field 6] Section 1l (j.i.1.D,
monthscombined) in terms of thg ji.2.D)
covered contract;
Open interest  for | Open interest for such swaps on NetOpenlinterestPerCounter
uncleared product; futures equivalent basis (ationths artyUnclearedField 7]
combined) in terms of the covere Secti -
. ection Il (j.ii.1.C)
contract (i.e. net exposure for -a
monthscombined  for  reporting
clearing members);
The CRP Position Typ{ Additional information related to the | "TwoComponentl PogtionTypelndicator [Field

Indicator.

pricing of the swaps position,
specifically an indicator referring to
the position typeas defined below in
the Guidebook. Position Type
Indicators should be populated with
one of the four options for each
reportable swap and swaption

position.

ntercommoditySp
read";
"IndexOrBasket";
"TwoComponent
LocationalBasis";
"Other"

8]

Section Il (j.i.1.E,
j-1.2.E, j.ii.D)
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Data Element CIFIS [Brzseiaiion, [FL7eeE o) Valid Values Format Pipe File Field Name Guidebook Reference

Instruction
Name of counterparty of | Identifies the legal name of the CounterpartyName [Field 9]
the uncleared swaps counterparty whose position is
position (same as § reported as identified on the 102S Section Il (j.ii.E)
20.4(c)@)). filing. Reporting entities will provide o

for both principal and counterparty ol
agent and customer.
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Appendix D: Layout for 102S Filing Stmission

Clearing
Member Counterparty NatureOfSwaps| Reporting
Id 102SId Name Address ContactName | ContactJobTitle| ContactPhone ContactEmail Activity Date
Commercial 201%12-
72Z27 11111] ABC Corp 123 Main Street| John Doe Vice President 5555551234 johndoe@example.com| Hedging 12
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Appendix E: FpML Schema Examplei Data Records 127

<?xmbersion="1.0" encoding8"@tk
<LView is reporti)
<tVersion is-5=>
<tNS is http://www.fpml.org/Fgidportine
<k-Exposure report for large trader reporting Ex@mp@ based on the CFTC's Guidebook to Part 3Wegsofts&;, D, E, F, G, H, |, JDiita Bcods 127) for 2041901~
<exposureReport xmins'http://www.fpml.org/Falieportirlg  xmins:ecoxthttp://www.eclipse.org/emf/2002/E corenins:fprannotaticshttp://www.fpml.org/annotatiorxmins:viewhttp://wwiipml.org/vieivs
xmins:dsihttp://www.w3.0rg/2000/09/xmldsigts: xsthttp://www.w3.0rg/2001/XMLSehstaace xsi:schemalocathttp://www.fpml.org/Falkéeporting fpnelporting-3.xsd fpmlVersigrB0" actualBuil"
expectedBuHR">
<heades
<messagelthessageldSchertatp://www.sd1.com/repdrlidk/messagetd
<sentBySDXkkentBy
<sendTeCFTGkendTn
<creationTimestar20110902T06:10:08ZreationTimestamp
<header
<onBehalfof
<partyReferenbect'dealery>
<bnBehalfof
<k-all quotes are for the given reporting day and time is the end of the reporting day, unless indieated in the quote
<asOfDate?20160901</asOfDate
<asOfTime20:08:105:08asO0fTinre
<reportContemts
<partyReferenbeef'dealery>
<keportContents
<guotationCharacteristics
<currencyurrencySchewribttp://www.fpml.org/ext/isc22QF0815>USDB:currency
<RQuotationCharacteristics
<t-Data record #2
<exposure
<kds this exposure cleased
<clearetfalsefleared
<ks this exposure for the Principal or Courterparty
<categorgategorySchewribttp://www.fpml.org/codotgeme/ofypecategotyPrincipalcategory
<kdn which commodity is the expesure
<underlyingAsset
<commodity
<instrumentidstrumentldSchesttatp://www.foml.org/spec/2008/comrafedencericE>HEATING ONEW YORK (BAR®GEATTS U Sinstrumentid
<commodityBasemmodityBase Schethtp://www.fpml.org/codeigeme/commodiodé>N Y MEX O<¢ommodityBase
<kommodity
<fuinderlyingAsset
<exposureTymxposureTypeSchethétp://www.fpml.org/codeigeme/expostypé>Othergxposure Type
<k+utures equivalent menth
<futuresEquivalentMef@1 0% futuresEquivalentMenth
<k-List exposures
<quote
<value200000&Aalue
<measureTypeongSwapPositdneasureType
<fuote
<quote
<value26040000value
<measureTypkongNotionalPositibmeasure Type
<fuote
<kxposure
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<t-Data record #2
<exposure
<k ist all parties related to this exposure and-their role
<relatedParty
<partyReferenbeet'cpl/>
<roleCounterparyole
<telatedParty
<clearedffalse:tleared
<categorgategorySchewribttp://www.fpml.org/codotgeme/ofypecategotpCounterpartgategory
<underlyingAsset
<commodity
<instrumentidstrumentldSchestttp://www.fpml.org/spec/2008/comrmafedéncericE>SHEATING ONEW YORK (BAR®EATTS U Sinstrurantlc
<commodityBasemmodityBase Schethttp://www.fpml.org/codoteeme/commodindé>NYMEX O<¢ommodityBase
<fommodity
<tinderlyingAsset
<exposureTygxposureTypeScherhép://www.fpml.org/codetgeme/expostygpe>Other<€xposure Type
<futuresEquivalentMe261109% futuresEquivalentMenth
<quote
<value500008 alue
<measureTypS8hortSwapPositdneasureType
<fQuote
<quote
<value651000&Vvalue
<measureTyp8hortNotionalPoskibmasureType
<fuote
<fexposure
<k-Data record #2
<exposure
<relatedParty
<partyReferenbeet'ctp2/>
<roleCounterparyole
<telatedParty
<clearedfalse:tleared
<categorgategorySchewribttp://www.fpml.org/codotgeme/ofypecategotipCounterpartgategory
<underlyingAsset
<commodity
<instrumentidstrumentldSchesttatp://mwww.fpml.org/spec/2008/commafedéncerice>SHEATING ONEW YORK (BAR®EATTS U Sinstrurantlc
<commodityBasemmodityBase Schethtp://www.fpml.org/codeigeme/commodiodé>N Y MEX O<¢ommodityBase
<fcommodity
<fuinderlyingAsset
<exposureTygxposureTypeScherhép://www.fpml.org/codetgeme/expostygpe>Other<exposure Type
<futuresEquivalentMo@01109%<futuresEquivalentMenth
<quote
<value1500008Aalue
<measureTyp8hortSwapPositdneasureType
<luote
<quote
<value19530060value
<measureTyp8hortNotionalPosiibmasureType
<luote
<fexposure
<l-Data record #&
<exposure
<clearetffalsetleared
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<categorgategorySchewribttp://www.fpml.org/codateme/ofypecategotPrincipaltategory
<underlyingAsset
<commodity
<instrumentidstrumentldSchestttp://www.fpml.org/spec/2008/comrmafedéncerice>HEATING ONEW YORKYMEX/instrumentid
<commodityBasemmodityBase Schethttp://www.fpml.org/codoteeme/commodindé>NYMEX O<¢ommodityBase
<fommodity
<tinderlyingAsset
<exposureTygxposureTypeScherhttp://www.fpml.org/codetgeme/expostygpe>Other<exposure Type
<futuresEquivalentMe2@1 110<futuresEquivalentMenth
<quote
<value3500008Aalue
<measureTypkeongSwapPositdneasureType
<fuote
<quote
<value4557000value
<measureTypkongNotionalPositibmeasure Type
<fQuote
<fexposure
<k-Data record #&
<exposure
<clearetfalsetleared
<categorgategorySchewribttp://www.fpml.org/codotgeme/ofypecategotPrincipalcategory
<underlyingAsset
<commodity
<instrumentidstrumentldSchestttp://www.fpml.org/spec/2008/commafedéncerice>HEATING ONEW YORKYMEX/instrumentid
<commdityBaseommodityBaseSchethttp://www.fpml.org/codotgeme/commoditdé>NYMEX O<¢ommodityBase
<fommodity
<funderlyingAsset
<exposureTygxposureTypeScherhétp://www.fpml.org/codetgeme/expostype>Other<€xposure Type
<futuresEquivalentMo@01 1 1<futuresEquivalentMenth
<quote
<value350000&Aalue
<measureTypkongSwapPositdneasureType
<luote
<quote
<value4410000&value
<measureTypkongNotionalPositibmeasure Type
<luote
<fexposure
<t-Data record #&
<exposure
<clearedffalse:tleared
<categorgategorySchewribttp://www.fpml.org/codotgeme/ofypecategotyPrincipalcategory
<underlyingAsset
<commodity
<instrumentidstrumentldSchesthdtp://www.fpml.org/spec/2008/commefeténcerice>HEATING ONEW YORKYMEXinstrumentd
<commodityBasemmodityBase Schethtp://www.fpml.org/codeigeme/commodiodé>N Y MEX O<¢ommodityBase
<fommodity
<tnderlyingAsset
<exposureTymxposureTypeSchethttp://www.fpml.org/codeieme/expostypeé>Otherdxposure Type
<futuresEquivalentMog@1 1 X futuresEquivalentMenth
<quote
<value3500008ialue
<measureTypkeongSwapPositdneasureType
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<fuote
<quote
<value42630000value
<measureTypkongNotionalPositibmeasure Type
<Quote
<fexposure
<t-Data record ##
<exposure
<relatedParty
<partyReferenbeeE'cp3/>
<roleCounterparyole
<telatedParty
<clearedffalse:tleared

<categorgategoryScheribttp://www.fpml.org/codotgeme/ofypecategotpCounterpartgategory

<underlyingAsset
<commodity

<instrumentidstrumentldSchestttp://www.fpml.org/spec/2008/commafedéncerice>HEATING ONEW YORKYMEX/instrumentid
<commodityBasemmodityBaseSchethttp://www.fpml.org/codoigeme/commodidé>NYMEX O<¢ommodityBase

<fommodity
<funderlyingAsset

<exposureTygxposureTypeScherhép://www.fpml.org/codetgeme/expostygpe>Other<exposure Type
<futuresEquivalentMo@01t10<futuresEquivalentMenth

<quote
<value3500008Aalue
<measureTypS8hortSwapPositdneasureType
<luote
<quote
<value45570000value
<measureTyp8hortNotionalPoskibmasureType
<luote
<fexposure
<t-Data record #&
<exposure

<relatedParty
<partyReferenbeet'cp3/>
<roleCounterparyole>
<telatedParty
<clearetfalsefleared
<categorgategorySchewribttp://www.fpml.org/codotgeme/ofypecategotipCounterpartgategory
<underlyingAsset
<commodity
<instrumentidstrumentldSchesttatp://www.foml.org/spec/2008/cormrafetencericE>HEATING ONEW YORKYMEXinstrumentid
<commodityBasemmodityBase Schethtp://www.fpml.org/codeigeme/commodipdé>N Y MEX O<¢ommodityBase
<kommodity
<tnderlyingAsset
<exposureTymxposureTypeSchethttp://www.fpml.org/codeieme/expostypeé>Otherdxposure Type
<futuresEquivalentMo201 1 1<futuresEquivalentMenth
<quote
<value3500008alue
<measureTyp8hortSwapPositdneasureType
<luote
<quote
<value4410000&value
<measureTyp8hortNotionalPositibmasure Type
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<fuote
<fexposure
<t-Data record #&
<exposure
<relatedParty
<partyReferenbeeE'cp3/>
<roleCounterparyole
<telatedParty
<clearedffalse:tleared
<categorgategoryScheribttp://www.fpml.org/codotgeme/ofypecategotpCounterpartgategory
<underlyingAsset
<commodity
<instrumentidstrumentldSchestttp://www.fpml.org/spec/2008/commafedéncerice>HEATING ONEW YORKYMEX/instrumentid
<commodityBasemmodityBase Schethttp://www.fpml.a@adingscheme/commoditdé>NYMEX O<¢ommodityBase
<fommodity
<funderlyingAsset
<exposureTygxposureTypeScherhép://www.fpml.org/codetgeme/expostygpe>Other<exposure Type
<futuresEquivalentMogfi 1 X futuresEquivalentMenth
<quote
<value3500008Aalue
<measureTypS8hortSwapPositdneasureType
<luote
<quote
<value42630000value
<measureTyp8hortNotionalPoskibmasureType
<luote
<fexposure
<t-Data record #1-8
<exposure
<relatedParty
<partyReferenbeet'clearord1>
<roleClearingBrokemole>
<telatedParty
<clearedtruectleared
<categorgategoryScheribttp://www.fpml.org/codotgeme/ofypecategotPrincipalcategory
<productldroductldSchesrtittp://www.fpml.org/codaiemexternal/prodtidiclearord CPID_04producttel
<underlyingAsset
<commodity
<instrumentidstrumentldSchesttatp://www.foml.org/spec/2008/comrafetencericE>HEATING ONEW YORKARGEPLATTS U Sinstrumentid
<commodityBasemmodityBaseSchethtp://www.fpml.org/codotieme/commodipdé>NYMEX O<¢ommodityBase
<kommodity
<tinderlyingAsset
<exposureTymxposureTypeSchethttp://www.fpml.org/codeigeme/expostypée>Othergxposure Type
<futuresEquivalentMef€1 0% futuresEquivalentMenth
<quote
<value100000&Aalue
<measureTypkongSwapPositdneasureType
<fuote
<quote
<value12600060value
<measureTypkongNotionalPositibmeasure Type
<fuote
<fexposure
<t-Data record #1>
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<exposure
<relatedParty
<partyReferenbeeE'cp4/>
<roleCounterparyole-
<telatedParty
<relatedParty
<partyReferenbeef'clearord1>
<roleClearingBrokemle
<telatedParty
<clearetftruectleared
<categorgategorySchewribttp://www.fpml.org/codotgeme/oftypecategotpCounterpartgategory
<productldroductldSchesriittp://www.fpml.org/codaigneexternal/prodeidiclearord:CPID_04producttel
<underlyingAsset
<commodity
<instrumentidstrumentldSchesitgtp://www.foml.org/spec/2008/comrmafetgncericé>HEATING ONEW YORK (BAR®EATTS U Sinstrumentid
<commodityBasemmodityBaseSchethtp://www.fpml.org/codotieme/commodindé>NYMEX O<¢ommodityBase
<kommodity
<tinderlyingAsset
<exposureTymxposureTypeSchethttp://www.fpml.org/codeieme/expostypé>Othergxposure Type
<futuresEquivalentMe261109% futuresEquivalentMenth
<quote
<value100000&Aalue
<measureTyp8hortSwapPositdneasureType
<fuote
<quote
<value12600000valuer
<measureTyp8hortNotionalPosiibmasure Type
<fuote
<kexposure
<k-Data record #3-2
<exposure
<clearedfalse:tleared
<categorgategorySchewrihttp://www.fpml.org/codatgeme/oftypecategotyPrincipalcategory
<underlyingAsset
<commodity
<instrumentidstrumentldSchesttatp://www.fpml.org/spec/2008/commafedéncerice>SNATURAL GAEENRY HUBYMEXinstrumentid
<commodityBasemmodityBaseSchethtp://www.fpml.org/codatieme/commodindé>NYMEX NGommodityBase
<fcommodity
<tinderlyingAsset
<exposureTypmxposure TypeScherhép://www.fpml.org/codetgeme/expostyg@e>Other<exposure Type
<futuresEquivalentMefi 112<futuresEquivalentMenth
<quote
<value200000&Aalue
<measureTypkongSwapPositdneasureType
<luote
<quote
<value100000&Aalue
<measureTyp8hortSwapPositdneasureType
<fuote
<quote
<value900000&value
<measureTypkongNotionalPositibmeasure Type
<fuote
<quote
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<value450000&value
<measureTyp8hortNotionalPosiibmasureType
<luote
<kexposure
<t-Data record #1-3
<exposure
<clearetfalseleared
<categorgategorySchewrihttp://www.fpml.org/codoteme/ofypecategotyPrincipalcategory
<underlyingAsset
<commodity
<instrumentidstrumentldSchesttatp://www.fpml.org/spec/2008/commafedancericé>NATURAL GAENRY HUBYMEXinstrumenttd
<commodityBasemmodityBaseSchethtp://www.fpml.org/codateeme/commodibdé>NYMEX NGcommotiBase
<kommodity
<tinderlyingAsset
<exposureTymxposureTypeScherthitp://www.fpml.org/coditgeme/expostygpe>Other<xposureType
<futuresEquivalentMegfi 11X futuresEquivalentMenth
<quote
<value125000&Aalue
<measureTypkongSwapPositdneasureType
<fuote
<quote
<valueb555000&value
<measureTypkongNotionalPositibmeasure Type
<fuote
<kexposure
<k-Data record #3#
<exposure
<relatedParty
<partyReferenbeet'cp5/>
<roleCounterparyole
<telatedParty
<clearedfalse:tleared
<categorgategorySchewrihttp://www.fpml.org/codatgeme/ofypecategotiCounterpartategory
<underlyingAsset
<commodity
<instrumentidstrumentldSchesttatp://mw.fpml.org/spec/2008/comnneftitgncericE>SNATURAL GAEENRY HUBYMEXinstrumentid
<commodityBasemmodityBaseSchethtp://www.fpml.org/codatieme/commodindé>NYMEX NGommodityBase
<fcommodity
<tinderlyingAsset
<exposureTygxposureTypeScherhép://www.fpml.org/codetgeme/expostyg@e>Other<exposure Type
<futuresEquivalentMef€i 11 1<futuresEquivalentMenth
<quote
<value1250008Aalue
<measureTypS8hortSwapPositdneasure Type
<luote
<quote
<value562500&value
<measureTyp8hortNotionalPoskibmeasure Type
<fuote
<fexposure
<t-Data record #1&
<exposure
<relatedParty
<partyReferenbee£'cp5/>
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<roleCounterparyole>
<telatedParty
<clearetfalseleared
<categorgategoryScheribttp://www.fpml.org/codoteme/ofypecategotiCounterpartgategory
<underlyingAsset
<commodity
<instrumentidstrumentldSchesttatp://www.fpml.org/spec/2008/comrmafeddnceri@>NATURAL GAENRY HUBYMEXinstrumenttd
<commodityBasemmodityBaseSchethttp://www.fpml.org/codoteeme/commodindé>NYMEX NGommodityBase
<kommodity
<tinderlyingAsset
<exposureTymxposureTypeScherthitp://www.fpml.org/coditgeme/expostygpe>Other<xposureType
<futuresEquivalentMegf1 1 X futuresEquivalentMenth
<quote
<value1250008Aalue
<measureTyp8hortSwapPositdneasureType
<fuote
<quote
<valueb555000&value
<measureTyp8hortNotionalPosiibmasure Type
<fuote
<kexposure
<k-Data record #1&
<exposure
<relatedParty
<partyReferenbeet'cp6/>
<roleCounterparyole
<telatedParty
<clearedfalse:tleared
<categorgategorySchewrihttp://www.fpml.org/codotgeme/ofypecategotiCounterpartgategory
<underlyingAsset
<commodity
<instrumentidstrumentldSchesttatp://www.fpml.org/spec/2008/commfedéncerice>SNATURAL GAEENRY HUBYMEXinstrumentid
<commodityBasemmodityBaseSchethtp://www.fpml.org/codatieme/commodindé>NYMEX NGommodityBase
<fcommodity
<tinderlyingAsset
<exposureTygxposure TypeScherhép://www.fpml.org/codetgeme/expostygpe>Otherexposure Type
<futuresEquivalentMef€i 11 1<futuresEquivalentMenth
<quote
<value750008Nalue
<measureTypS8hortSwapPositdneasure Type
<fuote
<quote
<value337500&value
<measureTyp8hortNotionalPosiibmasureType
<luote
<fexposure
<t-Data record #3-3
<exposure
<relatedParty
<partyReferenbeet'cpl/>
<roleCounterparyole
<telatedParty
<clearetfalseleared
<categorgategoryScheribttp://www.fpml.org/codoteme/ofypecategotiCounterpartgategory
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<underlyingAsset
<commodity
<instrumentidstrumentldSchesttatp://www.fpml.org/spec/2008/commafedancericé>NATURAL GAENRY HUBYMEXinstrumenttd
<commodityBasemmodityBaseSchethtp://www.fpml.org/codoteeme/commodindé>NYMEX NGommodityBase
<kommodity
<tinderlyingAsset
<exposureTymxposureTypeScherthitp://www.fpml.org/coditgeme/expostygpe>Other<xposureType
<futuresEquivalentMe@61 11 1<futuresEquivalentMenth
<quote
<value1000008Aalue
<measureTypeongSwapPositdneasureType
<Quote
<quote
<value450000&value
<measureTypeongNotionalPositibmeasure Type
<fuote
<kexposure
<k-Data record #1-8
<exposure
<clearedfalse:tleared
<categorgategorySchewrihttp://www.fpml.org/codotgeme/ofypecategotPrincipalcategory
<produdtypeStandardgfodudtype
<underlyingAsset
<commodity
<instrumentidstrumentldSchestttp://mwww.fpml.org/spec/2008/commafedéncericE>SNATURAL GAEENRY HUBYMEXinstrumentid
<commodityBasemmodityBaseSchethttp://www.fpml.org/codoigeme/commodidé>NYMEX NGommodityBase
<fonmodity
<funderlyingAsset
<exposureTygxposureTypeScherhétp://www.fpml.org/codetgeme/expostype>Other<€xposure Type
<futuresEquivalentMof01 1 1<futuresEquivalentMenth
<optionTyp€alkbptionType
<expirationDat201109-14kxpirationDate
<quote
<valued.5Nalue
<measureTyp8trikePricgmeasureType
<quoteUnitdIMBTEhuoteUnits
<fuote
<quote
<value100000&Aalue
<measureTyplonDeltaAdjustedShortSwaptionRdsitiasure Type
<fuote
<quote
<value900008Nalue
<measureTypBeltaAdjustedShortSwaptionPekiteasure Type
<luote
<quote
<value450000&value
<measureTyp8hortNotionalPoskibmeasure Type
<fuote
<fexposure
<t-Data record #18
<exposure
<relatedParty
<partyReferenbeef'cp7/>
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<roleCounterparyole>
<telatedParty
<clearetfalseleared
<categorgategoryScheriprin_cpty_indicdt@ounterpartyategory
<underlyingAsset
<commodity
<instrumentidstrumentldSchesttatp://www.fpml.org/spec/2008/commafedancericé>NATURAL GAENRY HUBYMEXinstrumenttd
<commodityBasemmodityBaseSchethttp://www.fpml.org/codoteeme/commodindé>NYMEX NGommodityBase
<konmodity
<tinderlyingAsset
<exposureTymxposureTypeScherthitp://www.fpml.org/coditgeme/expostygpe>Other<xposureType
<futuresEquivalentMe@61 11 1<futuresEquivalentMenth
<optionTyp€alkbptionType
<expirationDat20110914& kexpirationDate
<quote
<valued.5halue
<measureTyp8trikePricgmeasure Type
<quoteUnidMBTHhuoteUnits
<luote
<quote
<value100000&Aalue
<measureTypNonDeltaAdjustedLongSwaptionRdsitiasure Type
<luote
<quote
<value900008Nalue
<measureTypBeltaAdjustedLongSwaptionPesiteasure Type
<luote
<quote
<value4500008value
<measureTypkongtNotionalPoskibmeasureType
<luote
<kexposure
<t-Data record #28
<exposure
<relatedParty
<partyReferenbeef'clearorg2>
<roleClearingBrokemole
<telatedParty
<relatedParty
<partyReferenbeeft'ex2/>
<roleExecutingBrokénle>
<telatedParty
<clearedtruectleared
<categorgategorySchewrihttp://www.fpml.org/codotgeme/oftypecategotyPrincipaltategory
<productidroductldScheriettp://www.fpml.org/codofemexternal/prodtidiclearord 2CPID_0&producttel
<underlyingAsset
<commodity
<instrumentidstrumentldSchesthdtp://www.fpml.org/spec/2008/comrmefedapcpricé>SOYBEANSBORinstrumentid
<commodityBasemmodityBaseSchethttp://www.fpml.org/codeigeme/commodiodé>CBT SkcommodityBase
<fcommodity
<findelyingAsset
<exposureTymxposureTypeSchethttp://www.fpml.org/codeieeme/exposuypé>Other<xposure Type
<futuresEquivalentMof01109%<futuresEquivalentMenth
<quote
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<value46.6663Nalue
<measureTyp8hortSwapPositdneasureType
<luote
<quote
<value326690&value
<measureTyp8hortNotionalPosiibmasureType
<luote
<kexposure
<lt-Data record #2%
<exposure
<relatedParty
<partyReferenbeet'dealery>
<rolePrincipalfole-
<relatedParty
<relatedParty
<partyReferenbeet'clearord2>
<roleClearingBrokemole>
<telatedParty
<relatedParty
<partyReferenbeeft'ex2/>
<roleExecutingBrokénle>
<telatedParty
<clearedtruecleared
<categorgategorySchewrihttp://www.fpml.org/codatgeme/ofypecategotPrincipalcategory
<productldroductldSchesriittp://www.fpml.org/codaiemexternal/prodtidiclearord:CPID_0&producttel
<underlyingAsset
<commodity
<instrumefdinstrumentldSchestttp://www.fpml.org/spec/2008/commafedéncericé>SOYBEANSBOEinstrumentid
<commodityBasemmodityBaseSchethtp://www.fpml.org/codeteeme/commodibdé>CBT SicommodityBase
<fommodity
<tinderlyingAsset
<exposureTygxposureTypeScherhép://www.fpml.org/codetgeme/expostygpe>Other<exposure Type
<futuresEquivalentMef€i 11 1<futuresEquivalentMenth
<quote
<value2000008aluer
<measureTypS8hortSwapPositdneasure Type
<fuote
<quote
<value14500000value
<measureTyp8hortNotionalPosiibmasureType
<fuote
<fexposure
<t-Data record #2-2
<exposure
<relatedParty
<partyReferenbeef'clearorg2>
<roleClearingBrokele
<telatedParty
<relatedParty
<partyReferenbeet'ex2/>
<roleExecutingBrokénle>
<telatedParty
<clearesftruectleared
<categorgategorySchewnibttp://www.fpml.org/codotgeme/ofypecategotyPrincipalcategory
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<productlgroductldSchesriittp://www.foml.org/codaiemexternal/prodeidiclearord2CPID_0&producttel
<underlyingAsset
<commodity
<instrumentidstrumentldSchestttp://www.fpml.org/spec/2008/comrmafedéncericé>SOY BEANSBO Rinstrumet!d>
<commodityBasemmodityBase Schethtp://www.fpml.org/codeteeme/commodibdé>CBT SkcommodityBase
<fommodity
<tinderlyingAsset
<exposureTygxposureTypeScherhttp://www.fpml.org/codetgeme/expostygpe>Other<exposure Type
<futuresEquivalentMeg01201<futuresEquivalentMenth
<quote
<value5s3.3338Nalue
<measureTyp8hortSwapPositdneasureType
<fuote
<quote
<value3999758value
<measureTyp8hortNotionalPoskibmasureType
<fQuote
<fexposure
<t-Data record #23
<exposure
<relatedParty
<partyReferenbeet'cp8/>
<roleCounterparyole
<telatedParty
<relatedParty
<partyReferenbeet'clearord2>
<roleClearingBrokeole
<telatedParty
<relatedParty
<partyReferenbeet'ex2/>
<roleExecutingBrokénle>
<telatedParty
<clearestrueckleared
<categorgategorySchewribttp://www.fpml.org/codotgeme/ofypecategotipCounterpartgategory
<productligroductldScheriattp://www.fpml.org/codofemexternal/prodtidiclearord XCPID_08producthel
<underlyingAsset
<commodity
<instrumentidstrumentldSchestdtp://www.fpml.org/spec/2008/commefedéncericé>SOYBEANSBORinstrumentid
<commodityBasemmodityBaseSchethtp://www.fpml.org/codeigeme/commodiodé>CBT SkcommodityBase
<kommodity
<fuinderlyingAsset
<exposureTymxposureTypeScherthétp://www.fpml.org/codetgeme/exposty@e>Other<gkposure Type
<futuresEquivalentMo@01109%<futuresEquivalentMenth
<quote
<value46.666%Nalue
<measureTypkongSwapPositdneasureType
<luote
<quote
<value326690&value
<measureTypkongNotionalPositibmeasure Type
</quote
<fexposure
<t-Data record #2&
<exposure
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<relatedParty
<partyReferenbeeE'cp8/>
<roleCounterparyole
<telatedParty
<relatedParty
<partyReferenbeef'clearorg2>
<roleClearingBrokeiole
<telatedParty
<relatedParty
<partyReferenbeeE'ex2/>
<roleExecutingBroképle>
<telatedParty
<clearestruectleared
<categorgategoryScheribttp://www.fpml.org/codotgeme/ofypecategotpCounterpartgategory
<productlgroductldSchesiettp://www.foml.org/codioiemexternal/prodtidiclearord 2CPID_0&producttel
<underlyingAsset
<commodity
<instrumentidstrumentldSchesttatp://www.foml.org/spec/2008/comrmafeténcericé>SOYBEANSBORinstrumetid>
<commodityBasemmodityBaseSchethttp://www.fpml.org/codeieeme/commodibdé>CBT SkcommodityBase
<kommodity
<fuinderlyingAsset
<exposureTymxposureTypeSchethttp://www.fpml.org/codeieme/expostypé>Othergxposure Type
<futuresEquivalentMo@01 11 1<futuresEquivalentMenth
<quote
<value2000008&Aalue
<measureTypkongSwapPositdneasureType
<luote
<quote
<value14500000value
<measureTypkongNotionalPositibmeasure Type
<luote
<kexposure
<t-Data record #2&
<exposure
<relatedParty
<partyReferenbeef'cp8/>
<roleCounterparyole>
<telatedParty
<relatedParty
<partyReferenbeef'clearorg2>
<roleClearingBrokemole
<telatedParty
<relatedParty
<partyReferenbeeft'ex2/>
<roleExecutingBrokénle>
<telatedParty
<clearedtruectleared
<categorgategoryScheribttp://www.fpml.org/codeti®eme/ofypecategoriCounterpartyategory
<productlgroductldScheriattp://www.fpml.org/codofgemexternal/prodtidiclearord 2CPID_0&productel
<underlyingAsset
<commodity
<instrumentidstrumentldSchestdtp://www.fpml.org/spec/2008/commefedapcpricé>SOYBEANSBORinstrumentid
<commodityBasemmodityBaseSchethttp://www.fpml.org/codeigeme/commodiodé>CBT SkcommodityBase
<fommodity
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<finderlyingAsset
<futuresEquivalentMog@1201<futuresEquivalentMenth
<quote
<value53.3338NValue
<measureTypkeongSwapPositdneasureType
<luote
<quote
<value3999758value
<measureTypkongNotionalPositibmeasure Type
<luote
<fexposure
<t-Data record #2&
<exposure
<clearetfalsetleared
<categorgategorySchewribttp://www.fpml.org/codotgeme/ofypecategotyPrincipalcategory
<underlyingAsset
<commodity
<instrumentidstrumentldSchesttatp://www.foml.org/spec/2008/cormrmafetencerice>NATURAL GA®UISIANNA (HENRY HEES DAILnstrumentid
<commodityBasemmodityBaseSchethttp://www.fpml.org/codotgeme/commodidé>NYMEX NGommodityBase
<kommodity
<fuinderlyingAsset
<exposureTymxposureTypeSchethttp://www.fpml.org/codeieme/expostypé>Othergxposure Type
<futuresEquivalentMof01109%<futuresEquivalentMenth
<quote
<value100000&Aalue
<measureTyp8hortSwapPositdneasureType
<luote
<quote
<value450000&value
<measureTyp8hortNotionalPosiibmeasure Type
<luote
<kexposure
<t-Data record #2?
<exposure
<relatedParty
<partyReferenbeef'cp2/>
<roleCounterparyole>
<telatedParty
<clearedffalse:tleared
<categorgategorySchewribttp://www.fpml.org/codatgeme/ofypecategotiCounterpartategory
<underlyingAsset
<commodity
<instrumentidstrumentldSchesttatp://www.foml.org/spec/2008/cormrafeténcerice>NATURAL GA®UISIANNA (HENRBHEAS DAILnstrumentid
<commodityBasemmodityBaseSchethtp://www.fpml.org/codotieme/commodipdé>NYMEX NGommodityBase
<fommodity
<tinderlyingAsset
<exposureTymxposureTypeSchethttp://www.fpml.org/codeieeme/expostypé>Otherdxposure Type
<futuresEquivalentMof01109%<futuresEquivalentMenth
<quote
<value100000&Aalue
<measureTypkongSwapPositdneasureType
<fuote
<quote
<value4500008valie>
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<measureTypkongNotionalPositibmeasure Type
<luote
<fexposure
<t-SD1->
<partyid="dealer®>
<partyldCP_08hpartylct
<partyNamxSDXkpartyNanre
<party
<tCO_0%
<partyic="cpl>
<partyldCP_Og&partyld
<partyNanmsEnergy FirnxpartyNanre
<party
<tCO_02>
<partyic="cp2>
<partyldCP_O2partyldt
<partyNamxEnergy FirmxpartyNanre
<party
<tCO_03>
<partyid="cp3>
<partyldCP_O8partyldt
<partyNanxEnergy Firm<partyNane
<party
<-CO_04>
<partyid="cp4>
<partyldCP_O4partyld
<partyNamBC ClearirdpartyNanme
<party
<LCCO_ID_G#
<partyic="clearord’t
<partyldCCO_ID_Gbartyle
<partyNam&#BC ClearirgpartyNanre
<party
<tCO 05>
<partyic="cp5>
<partyldCP_OSpartyldt
<partyName&XYZ FirmpartyNanre
<party
<tCO_0&>
<partyid="cp6>
<partyldCP_O8partyldt
<partyNamWVU FiraartyName
<party
<LCP_0+>
<partyid="cp7>
<partyldCP_O%partylct
<partyNanxEnergyirm kpartyNanre
<party
<tCO_08>
<partyic="cp8>
<partyldCP_O8partylct
<partyNam€E€MEpartyName
<party
<tCCO ID G2
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<partyid="clearorg2
<partyldCCO_ID_Gdartyld
<partyNam€€COZpartyNanre

<party

<LEFL>

<partyic="ex2>
<partyldEXXpartylct
<partyNanmEXZX partyNanre

<party

<kxposureRepsrt
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AppendixF: FpML Schema Examplei Data Records 2852

<?xml version="1.0" encodin@=?utf
<t-View is reports3g
<tVersion is-5->
<LNS ishttp://www.fpml.org/Falkeporting
<k-Exposure report for large trader reporting to CFTC example based on the CFTC's Guidebook to Part 20 repeyts, Svasl Al BD&@aRecord@p8or 2030902->
<exposureReport xmins'httpAvww.fpml.org/Fpblteportiig  xmins:ecorthttp://www.eclipse.org/emf/2002/Ecoxenins:fprainnotaticrihttp://www.fpml.org/annotatioxmins:viewhttp://www.fpml.org/vie
xmins:ds#http://www.w3.0rg/2000/09/xmildsighs: xsthttp://iwww.w3.0rg/2001/XMLSehstaace xsi:schemalocatthttp://www.fpml.org/Haieporting  fpreporting-3.xsd fpmlVersie'b-0" actualBuidl"
expectedBuUHE2">
<heades
<messageldiessageldScher'tatp://www.sd1.com/repdrlid/messageld
<sentBySDXkkentBy
<sendTeCFT®&kendTo
<creationTimestar20110903T06:10:08EreationTimestamp
<header
<onBehalfof
<partyReferenbect'dealery>
<bnBehalfof
<k-all quotes are for the given reporting day and time is the end of the reporting day, unless indieated in the quote
<asOfDate?010090Xx/asOfDate
<asOfTinel 7:00:005:08as0fTinte
<reportContemts
<partyReferenbect'dealery>
<teportCoants
<guotationCharacteristics
<currencgurrencySchewribttp://www.fpml.org/ext/isc220F0815>USDB:urrency
<fuotationCharacteristics
<t-Data record #28&
<exposure
<clearetfalsetleared
<categorgategoryScherihttp://www.fpml.org/codeteeme/ofypecategotipPrincipalcategory
<underlyingAsset
<commodity
<instrumentidstrumentldSchestatp://www.fpml.org/spec/2008/commafedéncericé>HEATING ONEW YORK (BAR®EATTS U.Sinstrumentid
<commodityBasemmodityBaseSchethttp://www.fpml.org/codaieeme/commodindé>NYMEX HcommodityBase
<kommaodity
<tinderlyingAsset
<exposureTymxposureTypeSchethttp://www.fpml.org/codioieme/expostypé>Otherexposure Type
<futuresEquivalentMe@€1109%< futuresEquivalentMenth
<quote
<value200.0008valuer
<measureTypkongSwapPositdneasureType
<RQuote
<quote
<value26040000value
<measureTypkongNotionalPositibmeasure Type
<fguote
<kxposure
<t-Data record #28
<exposure
<relatedParty
<partyReferenbeef'cpl/>
<roleCounterpartjole
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<telatedParty
<clearetfalseLkleared
<categorgategoryScheribttp://www.fpml.org/codeigeme/ofypecategotpCounterpartategory
<underlyingAsset
<commodity
<instrumentidstrumentldSchestdtp://www.fpml.org/spec/2008/comrmafeiéncericé>HEATING ONEW YORK (BAR®EATTS U Sinstrurantlc
<commodityBasemmodityBaseSchethttp://www.fpml.org/codeieeme/commoditdé>NYMEX HdcommodityBase
<kommaodity
<finderlyingAsset
<exposureTymxposureTypeScherhttp://www.fpml.org/codisigeme/expostype>Othexexposure Type
<futuresEquivalentMe@01 109 futuresEquivalentMenth
<quote
<value50.0008alue
<measureTyp8hortSwapPositdneasureType
<fuote
<quote
<value651000&alue
<measureTyp8hortNotionalPoskibmeasure Type
<fquote
<fexposure
<t-Data record #3686
<exposure
<relatedParty
<partyReferenbee£'cp2/>
<roleCounterpartjole
<telatedParty
<clearetfalsetleared
<categorgategorySchewrihttp://www.fpml.org/codeteeme/ofypecategotipCounterparyategory
<underlyingAsset
<commodity
<instrumentidstrumentldSchestgtp://www.fpml.org/spec/2008/comrmafeiéncericé>HEATING ONEW YORK (BAR®EATTS U.Sinstrumentid
<commodityBasemmodityBaseSchethttp://www.fpml.org/codaieeme/commodipdé>NYMEX HcommodityBase
<kommodity
<tinderlyingAsset
<exposureTymxposureTypeSchethttp://www.fpml.org/codioieme/expostypé>Otherexposure Type
<futuresEquivalentMe@€1109%< futuresEquivalentMenth
<quote
<value150.0008valuer
<measureTyp8hortSwapPositidneasureType
<RQuote
<quote
<value19530000value
<measureTyp8hortNotionalPoskibmeasure Type
<RQuote
<kxposure
<t-Data record #32
<exposure
<clearetfalseLleared
<categorgategoryScherihttp://www.fpml.org/codoieme/ofypecategoryPrincipalcategory
<underlyingAsset
<commodity
<instrumentidstrumentldSchezttatp://www.fpml.org/spec/2008/commfedéncerice>SHEATING ONEW YORKYMEXinstrumentid
<commodityBasemmodityBaseSchethttp://www.fpml.org/codeieeme/commodiodé>NYMEX HdcommodityBase
<kommodity
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<finderlyingAsset
<exposureTymxposureTypeScherhttp://www.fpml.org/codisigeme/expostype>Othexexposure Type
<futuresEquivalentMe@@1110<futuresEquivalentMoenth
<quote
<value350.000&valuer
<measureTypeongSwapPositdneasureType
<fuote
<quote
<value45570000value
<measureTypeongNotionalPositibmeasure Type
<fuote
<fexposure
<t-Data record #32
<exposure
<clearetfalseleared
<categorgategoryScherihttp://www.fpml.org/codeteeme/ofypecategotipPrincipalcategory
<underlyingAsset
<commodity
<instrumentidstrumentldSchestgtp://www.fpml.org/spec/2008/comrmafedéncericE>HEATING ONEW YORKYMEXinstrumentid
<commdityBaseommaodityBase Schethttp://www.fpml.org/codaieeme/commodiodé>NYMEX HcommodityBase
<kommaodity
<tinderlyingAsset
<exposureTymxposureTypeSchethttp://www.fpml.org/codioieme/expostypeé>Otherexposure Type
<futuesEquivalentMor201 11 1<futuresEquivalentMenth
<quote
<value350.0008valuer
<measureTypkongSwapPositdneasureType
<hQuote
<quote
<value4410000%value
<measureTypkongNotionalPositibmeasure Type
<Quote
<fexposure
<t-Data record #33
<exposure
<clearesfalsetleared
<categorgategoryScherihttp://www.fpml.org/codeteeme/ofypecategotipPrincipalcategory
<underlyingAsset
<commodity
<instrumentidstrumentldScheztatp://www.fpml.org/spec/2008/commfedéncerice>SHEATING ONEW YORKYMEXinstrumentid
<commodityBasemmodityBase Schethttp://www.fpml.org/codateeme/commodindé>NYMEX HcommodityBase
<kommodity
<tinderlyingAsset
<exposureTypexposure TypeScherhip://www.fpml.org/coditiieme/expostiy@e>Othexkexposure Type
<futuresEquivalentMeg@1 1< futuresEquivalentMenth
<quoter
<value350.0008valuer
<measureTypkeongSwapPositdneasureType
<fguote
<quoter
<value42630000value
<measureTypkongNotionalPositibmeasure Type
<fguote
<kxposure
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<t-Data record #3%
<exposure
<relatedParty
<partyReferenbee£'cp3/>
<roleCounterpartjole
<telatedParty
<clearetfalseleared
<categorgategorySchewrihttp://www.fpml.org/codeteeme/ofypecategotFCounterparyategory
<underlyingAsset
<commodity
<instrumentidstrumentldSchesttdtp://www.fpml.org/spec/2008/commfedéncericé>HEATING ONEW YORKYMEXinstrumentid
<commodityBasemmodityBase Schethttp://www.fpml.org/codeteme/commodiodé>NYMEX HcommodityBase
<kommaodity
<fnderlyingAsset
<exposureTymxposureTypeScherhttp://www.fpml.org/codisigeme/expostype>Othexexposure Type
<futuresEquivalentMe@@1110<futuresEquivalentMenth
<quote
<value350.0008valuer
<measureTyp8hortSwapPositidneasureType
<hQuote
<quote
<value45570000value
<measureTyp8hortNotionalPoskibmeasure Type
<hQuote
<fexposure
<t-Data record #3%
<exposure
<relatedParty
<partyReferenbee£'cp3/>
<roleCounterpartjole
<telatedParty
<clearesfalsetleared
<categorgategorySchewrihttp://www.fpml.org/codetgeme/ofiypecategotipCounterparyategory
<underlyingAsset
<commodity
<instrumentidstrumentldScheztatp://www.fpml.org/spec/2008/commfedéncerice>SHEATING ONEW YORKYMEXinstrumentid
<canmodityBasmmmodityBaseSchethttp://www.fpml.org/codateeme/commodipdé>NYMEX HcommodityBase
<kommodity
<tinderlyingAsset
<exposureTymxposure TypeScherhip://www.fpml.org/coditiieme/expostiy@e>Othexkexposure Type
<futuresEquivalentMe@@i 1 1<futuresEquivalentMenth
<quoter
<value350.0008valuer
<measureTyp8hortSwapPositdneasureType
<fguote
<quoter
<value4410000value
<measureTyp8hortNotionalPoskibmeasureType
<fguote
</exposure
<t-Data record #3&
<exposure
<relatedParty
<partyReferenbee£'cp3/>
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<roleCounterpartjole
<telatedParty
<clearetfalseleared
<categorgategorySchewrihttp://www.fpml.org/codeteeme/ofypecategotpCounterparyategory
<underlyingAsset
<commodity
<instrumentidstrumentldSchesttdtp://www.fpml.org/spec/2008/commfedéncericé>HEATING ONEW YORKYMEXinstrumentid
<commodityBasemmodityBase Schethttp://www.fpml.org/codeieme/commodiodé>NYMEX HcommodityBase
<kommaodity
<fnderlyingAsset
<exposureTymxposureTypeScherhttp://www.fpml.org/codisigeme/expostype>Othexexposure Type
<futuresEquivalentMeg@1 1% fuuresEquivalentMonth
<quote
<value350.000&value
<measureTyp8hortSwapPositdneasureType
<hQuote
<quote
<value42630000value
<measureTyp8hortNotionalPoskibmeasure Type
<hQuote
<fexposure
<t-Data record #3%
<exposure
<relatedParty
<partyReferenbeef'clearord1>
<roleClearingOrganizatibole>
<telatedParty
<clearestruecleared
<categorgategorySchewrihttp://www.fpml.org/codeteeme/ofypecategotipPrincipalcategory
<productldroductldSchertattp://www.fpml.org/codaofemexternal/prodidiclearord BCPID_04productbe
<underlyingAsset
<commodity
<instrumentidstrumentldScheztatp://www.fpml.org/spec/2008/commfedéncerice>SHEATING ONEWV YORK (BARGH)ATTS U.Sinstrumentid
<commodityBasemmodityBaseSchsthttp://www.fpml.org/codeieeme/commoditdé>NYMEX HOcommodityBase
<kommodity
<finderlyingAsset
<exposureTymxposure TypeScherhip://www.fpml.org/coditiieme/expostiyme>Othexkexposure Type
<futuresEquivalentMe@01 10 futuresEquivalentMenth
<quoter
<value100.000&value
<measureTypeongSwapPositdneasureType
<fuote
<quoter
<value1260000dvalue
<measureTypkongNotionalPositibmeasure Type
<fuote
<lexposure
<lL-Data record #38
<exposure
<relatedParty
<partyReferenbeef'cp4/>
<roleCounterpartjole
<telatedParty
<relatedParty

12/1/2011 Pagel09




<partyReferenbeef'clearord1>
<roleClearingOrganizatibole>
<telatedParty
<clearettruectleared
<categorgategorySchewrihttp://www.fpml.org/codetgeme/ofypecategotpCounterparyategory
<productlgroductldSchertattp://www.fpml.org/opdohemexternal/prodeidiclearord BCPID_04productbe
<underlyingAsset
<commodity
<instrumentidstrumentldSchestetp://www.fpml.org/spec/2008/commafedéncericE>SHEATING ONEW YORK (BAR®EATTS U.Sinstrumentid
<commodityBasemmodityBaseSchethttp://www.fpml.org/codeieeme/commoditdé>NYMEX HdcommodityBase
<fcommodity
<finderlyingAsset
<exposureTymxposure TypeScherhitp://www.fpml.org/coditeeme/expostype>Othexkexposure Type
<futuresEquivalentMe@01 0% futuresEquivalentMenth
<quote
<value100.000&value
<measureTypeongSwapPositdneasureType
<fuote
<quoter
<value1260000value
<measureTypeongNotionalPositibmeasure Type
<fuote
<kexposure
<t-Data record #39
<exposure
<clearetfalsetleared
<categorgategoryScheribttp://www.fpml.org/codeigeme/onypecategotPrincipalcategory
<underlyingAsset
<commodity
<instrumentidstrumentldSchestdtp://www.fpml.org/spec/2008/comrmefetencericé>SNATURAL GAEENRY HUBYMEXinstrumentid
<commodityBasemmodityBaseSchsthttp://www.fpml.org/codeieeme/commoditdéSNYMEX NGcommodityBase
<kommodity
<finderlyingAsset
<exposureTypexposureTypeSchethttp://www.fpml.org/codioieme/expostypé>Otherexposure Type
<futuresEquivalentMef1111<futuresEquivalentMenth
<quote
<value200.000&value
<measureTypkongSwapPositdneasureType
<fquote
<quote
<value100.000&valuer
<measureTyp8hortSwapPositidneasureType
<fuote
<quote
<value900000&value
<measureTypkongNotionalPositibmeasure Type
<fuote
<quote
<value450000&value
<measureTyp8hortNotionalPoskibmeasure Type
<fquote
<kxposure
<t-Data record #48
<exposure
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